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rules
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Keywords: 62L10 (MSC1991); 62N10 (MSC1991); Change point detection; Regression;
Information bound; Stopping rule

Dodge, Yadolah (ed.) (1997)

L1-statistical procedures and related topics
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inequalities; $US$-statistics; Wald's equation; Uniform integrability; Martingale; Stopping
time
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Stochastic Analysis and Applications, 20, 299-309
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Journal of the Royal Statistical Society, Series A, General, 163, 173-189
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Statistics [Formerly: @J(MaOpfStS)], 34, 53-101
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Formulae for the $L._0$, $L_1$ and $L_\infty$ norms
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Errors in the regression lines

Proceedings of the 12th Conference of the Greek Statistical Institute, 584-600
Greek Statistical Institute (Greece)
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Johnson, Norman Lloyd (ed.) and Kotz, Samuel (ed.)

John Wiley & Sons (New York; Chichester)
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Caner, Mehmet (2002)

A note on least absolute deviation estimation of a threshold model

Econometric Theory, 18, 800-814

Keywords: LAD-estimator; limit law for the likelihood-ratio test for the threshold
parameter

Koenker, Roger and Xiao, Zhijie (2002)

Inference on the quantile regression process

Econometrica, 70, 1583-1612

Keywords: Kolmogorov-Smirnov test; LEHMANN TREATMENT EFFECT; Khmaladze
transformation
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A new proof of efficiency of LAD estimation in an autoregressive process
Journal of the Korean Statistical Society, 31, 121-128



Keywords: AR$(1)$; LAD estimator; Asymptotic normality; least absolute deviations
estimator; Autoregressive process

Ghosh, Malay and Chen, Ming-Hui (2002)

Bayesian inference for matched case-control studies

Sankhya, Series B, Indian Journal of Statistics, 64, 107-127
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W. H. Freeman & Co (New York)
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Furno, Marilena (2001)

LAD estimation with random coefficient autocorrelated errors

Computational Statistics and Data Analysis, 36, 511-523
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autocorrelation; RCA; conditional heteroskedasticity; ARCH
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Florence Nightingale, 1820-1910

Statisticians of the centuries, 171-175

Heyde, C. C. (ed.) and Seneta, E. (ed.)

Springer-Verlag Inc (Berlin; New York)

Keywords: history of statistics in the 19th century; Biography; photograph; ~"Lady with
the Lamp"; statistics in hospital reform

Hertz, S. (2001)

Ladislaus von Bortkiewicz, 1868-1931

Statisticians of the centuries, 273-277

Heyde, C. C. (ed.) and Seneta, E. (ed.)

Springer-Verlag Inc (Berlin; New York)

Keywords: history of statistics in the 20th century; Biography; photograph; $Q$-
coefficient of dispersion; Prussian cavalry horse kicks; law of small numbers

Bilias, Yannis, Chen, Songnian and Ying, Zhiliang (2000)
Simple resampling methods for censored regression quantiles
Journal of Econometrics, 99, 373-386
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Cain, Michael, Law, David and Peel, David A. (2000)

Testing for statistical and market efficiency when forecast errors are non-normal: The
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Journal of Forecasting, 19, 575-586
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Honda, Toshio (2000)

Nonparametric estimation of the conditional median function for long-range dependent
processes

Journal of the Japan Statistical Society, 30, 129-142

Keywords: Long-range dependence; Linear process; local LAD regression; Bandwidth;
Asymptotic normality

Kim, Tae Soo, Kim, Hae Kyung and Choi, Seung Hoe (2000)

Asymptotic properties of LAD estimators of a nonlinear time series regression model
Journal of the Korean Statistical Society, 29, 187-199

Keywords: Nonlinear regression; asymptotic properties of estimators; Least absolute
deviations

Bhatti, M. I. and Khan, I. H. (2000)

Complex versus Simplex model: An example of estimation using Bangladeshi
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Journal of Statistics and Management Systems, 3, 295-304
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Journal of Statistical Planning and Inference, 83, 347-367
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Zhao, Lincheng (2000)

Some contributions to $M$-estimation in linear models

Journal of Statistical Planning and Inference, 88, 189-203
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Koenker, Roger and Portnoy, Stephen (2000)

Some pathological regression asymptotics under stable conditions
Statistics & Probability Letters, 50, 219-228
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Tests of fit for the Laplace distribution, with applications

Technometrics, 42, 417-424
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Goodness of fit; Kolmogorov-Smirnov statistics; LAD regression; Watson statistic; Least
absolute deviations

Chen, Xiru and Jin, Mingzhong (1998)
Some remarks concerning the consistency of LS and LAD estimate of multiple regression



Acta Mathematicae Applicatae Sinica (English series), 14, 121-128
Keywords: Least squares; Least absolute deviation

Furno, Marilena (1998)

Estimating the variance of the LAD regression coefficients
Computational Statistics and Data Analysis, 27, 11-26
Keywords: Covariance matrix; Jackknife

Rahman, M. Sayedur (1998)

A statistical analysis of a road safety situation and it's evolution in Bangladesh
Computational Statistics [Formerly: Computational Statistics Quarterly], 13, 539-550
Keywords: Ridge regression; Least squares

Liu, Z. and Jang, M.-Y. (1998)

Asymptotic theory of smoothed LAD estimates in linear regression models

International Journal of Mathematical and Statistical Sciences, 7, 61-75

Keywords: $L_13$-norm; Least absolute deviation; Robust; smooth; density estimation in
nonparametric inference; Linear regression; nonparametric asymptotic efficiency
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Asymptotic properties of LAD estimators in censored nonlinear regression model
Journal of the Korean Statistical Society, 27, 101-112

Keywords: Least absolute deviation
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Journal of the Korean Statistical Society, 27, 349-358
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Journal of Statistical Studies, 18, 11-22
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