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Abstract

On a base of the location model an idea of a data-dependent choice of
tuning constant (truncation level) for a robust estimator is presented. The
method uses maximum likelihood estimator in a new model with tuning
constant as a nuisance parameter. Some results of computer simulation
study are given.

Keywords: Huber’s function, shift parameter, tuning constant, robust es-
timator, asymptotic normality.

2010 Mathematics Subject Classification: 62F35, 62F10.

REFERENCES

[1] Alamgir, Ali; A., S.A. Khan, D.M. Khan and U. Khalil, A new efficient redescending
M-estimator: Alamgir redescending M-estimator, Res. J. Recent Sci. 2 (8) (2013)
79-91.

[2] E. Cantoni and E. Ronchetti, Robust inference for generalized linear models, J.
Amer. Stat. Assoc. 96 (455) (2001) 1022-1030.

[3] P.J. Huber, Robust Statistics (Wiley, New York, 1981).


http://dx.doi.org/10.7151/dmps.1201
https://www.discuss.wmie.uz.zgora.pl/ps/source/publish/view_pdf.php?doi=10.7151/dmps.1201
https://www.discuss.wmie.uz.zgora.pl/ps

22 A. KULAWIK AND S. ZONTEK

[4] W.N. Venables and B.D. Ripley, Modern Applied Statistics with S-Plus (Statistics
and Computing) (Springer-Verlag, New York, 1994).

[5] Y. Wang, X. Lin, M. Zhu and Z. Bai, Robust estimation using the Huber func-
tion with a data-dependent tuning constant, J. Comput. Graph. Stat. 16 (2) (2007)
468-481.

[6] S. Zacks, The Theory of Statistical Inference (John Wiley and Sons, New York,
1971).

Received 15 May 2018
Revised 8 August 2019


http://www.tcpdf.org

