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Abstract

Classical parametric estimation methods applied to nonlinear regression and
limited-dependent-variable models are very sensitive to misspecification and data
errors. This sensitivity is addressed by the theory of robust statistics which
builds upon parametric specification, but provides methodology for designing
misspecification-proof estimators by allowing for various “departures” of subsets of
the data. However, this concept, developed in statistics, has so far been applied al-
most exclusively to linear regression models. Therefore, I adapt some robust meth-
ods, such as least trimmed squares, to nonlinear and limited-dependent-variable
models. This paper presents the adapted robust estimators and proofs of their con-
sistency. I also discuss several important examples of regression models which the

proposed estimators can be applied to as well as suitable computational methods.
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Abstrakt

Klasické parametrické odhady jsou pii pouziti v nelinedrnim regresnim
modelu nebo modelech s omezené pozorovatelnou zavislou proménnou znac¢né
citlivé na chybnou specifikaci modelu a chyby v datech. Robustni statistika
tuto citlivost studuje a poskytuje postupy pro navrh parametrickych odhadu
odolnych proti chybné specifikaci. Metody robustni statistiky byly doposud
vyvijeny a aplikovany piedevSim v ramci linearni regrese. Tato prace adap-
tuje nékteré robustni metody, jako napiiklad least trimmed squares, pro ne-
line4drni regresni modely vcetné téch, kde je zavisla proménné pozorovatelna
jen omezené. Kromé odvozeni konzistence navrzeného odhadu jsou v ¢lanku
diskutovany i mozné aplikace robustnich metod jakoz i vhodné metody pro

vypocet odhadu.



