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1. A2

M-S E v thF FollA 3] AE 4+ Y S HS FH o dE
Eol, 714 RA AERF A s RAYY = BA7DY F A HF A &
SHA| 515} Ef& AgES] Foie) A AR A w-gHeE ol BE FUEFY F
S Atk ol HE AL Wi i BAR V=Y, =15EY, =09 g &
of WA %DP- ojgub-gwige] BA oA shte] AHus XS a3 v Beel ¢
gl o e bR S A "k

PY,=1X;=z)=p(z;))=1-PY; =0X,=2;), i=1,...,n (1.1)

A7) A & p(-)E ¥HEF Aol et S, TSI FAAEL ZA R4 A Y
FulEsHe oz TRAL B 24AQ A4 02 &= Miiller9}t Schmitt(1988)
A A" A FA oY Park(1999)o1 A AR H Z2AFIARFES AT 5+ ok
Jeu o8B 2AFEL BE oS 23 e S AN 4 S g
HEo P(Y = 1|X = 2)8] 2HFo2AE §AE 7IAA 9ot 333 4 59 sue
38 ¥eFA p(z)o] 0Eth AAY 18 2 & /M % Slvke Aotk oJH e £
Al Fan 5(1995)0] A¢+et FAAY F7}5 5 (quasi-likelihood) FAHFE AHET 2 H
A2 5 At} Park¥} Park(2006)2 p~'(a)d] FAYHLE F24F £7le = FAFH
* o] =R 2007A% FAYFT G2 ATFH Adol] 3] AFH AL
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EARY) g8 F YY) EEE ZIAUP L T3 w2, L AT B RS H
A PP o] AFe A P Yol A

FaAY FRAFLHE G FFEE 23 Y+ F2 FFF)7 = AW 2 YE
29 FAARE 22 Y& FAHoI). Seifert2} Gasser(1996)= ZFAM Y FAHFE AA AL
2ol AGARE W /IR E ARG ER YR 2R AFH} 5 A HE 848 AF
Sttt )AL A= FAFY Bitol F8A £ e 2A He 4L s AU,
Seifert 9} Gasser+= ©] A1 71 Xk5.2] 3] ¥4 (sparsity) wl &l LA 3= AYE ¥3lt) o
EAE HAsts YHoR2 252 FANYFAFS FY3= A $JEFTE ZFA
71 WS AT 28 o] L Aoz BXTRTY FHYESFE LAY
of &= FAE ¢ A Aot =3 Seifert9} Gasser:= A8 7} 3 utst F7H A= o=
< 59 FEN ARE ol Tz AR U4 EAE A3 PHE AAG
Fed o] WAL AdAF o7 Ao H(nearest neighbor) 22 o] &g Mg+ 1}
Hi 2 Aol 7 gloka 83ltl 212y Jennen-Steinmetz2} Gasser(1988)0l &) 3tA & 24
ol ol Wi A A5 A EAE HEAY & Y ALE Ho|7lE AW
AT FES AY 1A G =L A7) W A AAE ¥+ A
©h3 $ho}. Halldh Turlach(1997)% 287} 38kt 27bo] SAAEE THA AR A
of BAI7I ZtAeA 22 YL BAA, BYAEE 539 15 WY o) Seifert 9}
Gasser(1996)9] 3RS E o|&8: PPEY o YL Ech

259 A BAE= F44Y E715E FAFANAE LA YEIE = A= BA
22X AE 7t Eurg REGA = S JET AHE 2L 4 A ok 29 112 ARV}
g A LA 5 Qe FAMY FeE FAFY BEAE HAFT Yok A8
g A7l n=200°1 AR YPX= 1Y 1.19] L Q9o g EAFHo Yr} X-= #F3
< Uniform(—0.5, 1.5)014 de)2 &= = 2354 (0.3, 0.6)2] FZoA+= 287}
stus S5 A GAth V-39 o|FAAZL o3 ukgF el 9 dte] doJFHTh

_ exp(—4+8z+2?)
" 1+exp(—4+8zx+22)

p(z) (1.2)
2] (1.2)9] ¥lgZ ML 28 1.1 AAdog FAFHY Qu} FojRA Az thsle] 1A=
o) £ (bandwidth) & AH&- 8 F44F E71550] o3 ¥hgZA4 Y FHFE L3A £l o
o] AHE-H Y H u)FHS F2F MISE(Mean Integrated Squared Error)& 43} A7)
= &S AL39a, 3 A= 914 (dashed line) 22 FAH o Qith H A w]Z& A}
|HZNE E73T AA I ATE YEE 2 X0]E HolT JSE ¢ 5 Ak o
X vl vt = 433 A4S ZAE o718 5 e AR Iutg A7) o) g
SIHARG AL ofF thFJA R 43 Yo}
of =&l o]FWS g 3 FAHY E5E FHFo| 243 Y= A5 3
g EAE A4e L sl A2E 5 de Pt AlA St} o & 2ok Hall?} Turlach
(1997) ol A A A3 3y, & A7t 393 F7he)l FARIEE A Z 3] WS HEE AL
|33z gtk EAlE FAMAE Y (z,y) & o1RA A= Aol 7/ FA4e ARE
< T QA7 3 Fol "t o] =FdME B A Y A UAE A F A} e
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MISEE H£3A7= 8 WZom h=0830] L5 Ac})

E23EE 2 Y= ARE BAF (043, 0.5)7F Atk ZHog BAEH AL 3 A
FAIAEE 288 n =219 A8 Y& F24F E7MsE6 o8 Aot AA vh-g
FAo v 2HE ARE HAFT k. & A FAGE O TEANA FZUS E
Adl 2 Aol VT E Atk 2AS € 4 Atk getA stadoz A" £33 A=
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31 7} 3R}
VLI p(r) & B4 QARHYR Y02 253 Grhe e 2ol RYIH A
4 Alt}
n(z) = Bo + Pz = g(p(z))- (2.1)
D, 85 g S E YuEy FEAZRsE 2SI/ HE 2ARY A ST
Aol 3 BYL e 2ol oA
p(z)

logit(p(z)) = log (1 p(:v)) = fo + bz, (22)
ul2bA o33 Zo) EHE

exp(n(z))
p(z) = 1T exp(n(@)’ (2.3)
B2 ZARYPNA I Mo the 2HFL Z AE B4e] i JuisE A
F fo, 12 T8t 4] (2.3)0] AYEAl W AA Ak,

Zt E B4 g3 b 2AFE 47 9 SAdE e A5 E 4]
FolAof k. 28} oW Aol FAI FE9 AR ?J £ g = goy g
Aol Fa Bae] BATE FHY 4 Ax A7t Utk oS So] whgwSo) W7
T Bato] 9ole) 4 Vol 98t Var(Y|X =z) = V(p(x))s} Zo) RHATI 3R o
G 49 e 2AL v}&xmh Z27M5% 48 FAST

—Q(w,y) = y(—‘;
ol o)A 274552 AU AP o R A 25 B=(6,0)T8 238 5 Atk

(2.4)

Z Qg™ (6o + 51 X:),Yi] - (2.5)

i=1
g Hse] ol B4 VA V() =p(l-p) & BHE3H o] F$
ot E7h5E] 9% 2AWEl YA 23 AR g% 23 PER $A5A °

Fan $(1905)& £7b5E $49¢ 3438 A7le 2449 271558 Ay
a5 ANE EARSE

=3 Qs (Bo+ (e X ( ). (26)
i=1
D, he WZola K& Addsolt. Eg4 ”(2 6)& FUNBA = = (b, b)TS F
SHAl 9 p(z)oll & 44y EHU/sE FAFS D}——JJr 2ol Q & 3 H9
A(z; d, k) = fo, 2.7)

ool AdFSe] AUSE AEAAN WLHMo| T3 T2HY FASE 2AFL 7
s "o,
Bla;d, h) = " (i(z;d, b)) (2.8)
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2.2. At22| slurd 2A

A2 B9y A7 FAF) vIAE FFE FHA seter) AN e 232
Fej7t A H o2 A oo At} o & o), AR A EAI FANY 24 o)
AL 9T et 2o BAAoT RAHE FAQY 242 YA RoHE 4

Art.
‘I’l‘»
wi(@) = K ("” ‘hX > (52— (@ — Xi)s1), (2.10)
Sp = ZK — X ) -X)k k=12, (2.11)

ALES Ke (1,100 B8 F523 313 o] 23k 49 &Y [z— b,z + ko) X, 7
ol g EAEA God FAAY 2P BR, YT w9 3ol 00] Hol FAFke]
SEEE
1% ol A48l S EAE WHHA ek AL FAB FHA A A
2 Yehgol s, 4] (2.6)0] Fo1A F24Y 275EE AR AE B= (B, /)T e
FHe AL YutE O = Fisherd) F53bid 2 BB AL AP L o83 of 5
7l e AR oz oA e FANY FMSE FAFL JAF P2 YA @
£} webs 287} qﬂh‘s} ol FoaAY %7}%& 2R %o oj| F£A7} 2=
Ag ARHOE shotete AL 47 e BAVL Ak 28 FAME EA5E 24
A TLT EAE 2T JOoHAE BAAHA FHE AT de FAF] Aohd 2
FA%E Foel 243 heE FAR] 4RI ANY FHN 2AE A A

A JBRE 7t Ao 2 it 4 9L Aot}

__—qu\/\qaa 2755 2R A A3 E4 g% 72t JodAME HAAQ FHE A
33 Y 2AFO 2= Fand Chen(1999) 0] A3 Aot FAAY F7M5E 2o
At 4 (2.6)°0 Fo1 < 1(8)9) A= HE o} s|Alt L& 42 V()9 1"(8) A

U
312}, Fan®} Cheno] A|oHet dobA ZAME 2155 28 3= (5, 6)7e 23 2
o] Rejg . o A A
B =0 =" (B). (2.12
&, 5 = (65,80 27 2R HEold, wd 27 2AF HE f5 e BERESE

HUNFANA 7oA H & 424 ARG 4T FAFoE AEstA Hd
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gho] ofz}t FRREANME A FAT E4L Holx gl FRHAYT 28 4
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3 JGoME FA AT A3 EAE AAAA 2 Aok

Ano] U E2AS FAFE 2 o r FANY FEE FAFY
R2AR B 387 A3 FEste Babo] B3 2 e A £ A
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3. XI22| 319d 2l of Z2&ot

Are ANty FAE Adde HAoF o =AM A8t AT 73 &
A8 E AA A )R8t Halld Turlach(1997)2) WL o431 ot FAAIR
(X*Y*)E FAASA iiA s AL 2 X2 Y9 e FE5A 2R s AL st
=AY X*9) e 2R 5= 92 Halls} Turlach 7} AR e S 21U 2 A E3e A
ol 713 HAolgtn AZHY, Y9 @& A= L 27 o g S AT
Aoz AZH) &, Hall¥ Turlachs 443 weAsd e F440%8 #3%F

>

% 2ok ARES Xk 2ERS fE 22 A HERF AT a< X < S X, <09
BAE BE3T Yo, AdYF K& [-1, 1dAw FoH = g2t 7HPsAn £
Xo=0a, Xpy1 =bB T 3E 5, = X;11 - X;,0<i<n& A8 A & el E= A
ol I, 7,8 a+h < X; < Xeps < b—h& B B2 i) AYoIT 37 T A 4
Frol e m; 9 gE WY i€ L, A Bl rSi/2pe BF F-29 gholhal star, 1 o]
o] ol rS;/he) A5 F& grolgtx Ak FAAEE WA € AXE mid
gholl eJ3te) A o] FHul m9 ghol 1 ol4e] S Aol (X;, Xiy1)d 77l miA
o FARIRE dSHFALE MASHA Bt o] Yo g FAAEE WASA HH [q,b]
Atolo]l BRI BE zol S (¢ — b,z + h)e] T Hox A5 rd] A5 FE9
FFe A8 Ex FAARIE EAFA F ol ARTL B o] gloAA Aot

o)Al fFAMALE Y*3h& A3t gl A s BAb A Yo =Y103 Yoy =
Y,ol2h 3t FARALE X* 3t X* € (X, Xo)oll SlE o2 2RI Ak AAA
B YE 0 EE 19 RUL 23 AT FAFE YE 01) 70 S g2 A 4
A5 2 Hgaed Fudl It AREY 54 0 Z V9L 5 AT SEAL P
ste Aol o &FAolgta AZE TR e AAREE o] &3t Wl WA o
2A BIH = &2 oA 7HA Be A skl
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Mi: Y* =0.5.
My: Y* = ()’z + Y7,+1)/2
Ms: (X3, V)9 (X1, Yip)S ABEHe 2 v*of g 24,

My ASHAILPH 8 F20Y FASE 24P WIIY 2AU ) $A
T8, olol A Y =p(X*)er BH

Ms: T4 m)Zo] 23 LAMNY Frlss FAFoS w3
2, o]AN Y* =p(X*) o2 AH

U M2 o] 2% A5 FRE A o] §3}A g1 BE FAAR YIS 052 X
A5k Ptk 7bg AR Yol T 2o gt AAREEY S4E A Ao
A £ ASAE Y& ROT PH Mo Myt 0S8 F AAAR L o) $8h= Wl
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29 312 My M7HA dl 7R g A AL Ag0] AEAA EL AFHE Y
el Zolth A8+ n =202 2 Uniform(0, 1)91A4] Yoj2 X¥49 & F&392 Y
FE W2 A p(z) = [1 +exp(5 — 15z)] 1o A QUTh A4 r=30] AALHJT WEo g
£ 047} AEH AT 2709 e BFE 3719 FAREZL 7 g el whekA f X7 B A
At M9 A9 My9t A vl AAE BV W0 Aot 4 3 &
ol YUz Z Yt Aok

4. 2o|M

THE 0SS FAAY FASE FABL A0 GebA AR H4Y £
A& A€ 5 vk ol AR YL, of EAE AQsHe WP FANEE AL
WA SHE Tl 742 o) &AM AT Aok o] PHE Fol oW Yol AP BE
HAR ) he &g I BHOE £23E AL WS ol Aol ¥ oz 4D} o
%ol A2 g BAL A8 274 HRHOE A4S W) WASA PG ROE of
4ol 97 o) A WEE 2 gulE 2A £ Rolth weh g ZAAY W)
SPge B A¥e B8 R0l A,
2AYL TS AA 7HAS 5P e UANSFHOE A 3tel AAISHTH,

1. 228, pi(z) =1 + exp(5 — 15z)] !

2. B 23-2I8Y, py(z) =1 — exp(— exp(—5 + 8z))
- ATFEREY, pa(z) = 0.58(Z%2) + 0.50(S7%L

- HRlB R, pu(z) =1 — exp(—(152)°°)

5 AAZA2EEY, ps(z) = [1 + exp(~(2(z — 0.5) — 40(z — 0.5)3))]?

3
4

6. o|HARY, ps(z) =1 — exp[—0.5 — 3.15(z — 0.5) — 5(x — 0.5)?]

I- 41994 € 5 50l BE pi(x) R H pa(z) 71N 9 ¥H-3ZF A2 v g4 e E
FAst g, olg Zol AT FEHE AV Q= ¥-SF A o) sl A= Miiller}t
Schmitt(1988)oll A AFH ZAA Y ¥H-F A p(z)2] FRE o] ol p~l{a),0 < a < 19
FAE F23¥ A7 F o] At upbA] wrg2 e FAYE GlTA] v AT 2AE
BEAFE Aol p i) FAHE HFY Bedorn AT 2Y FTAAY FM5E F
Ao pr)e A RAE REANGE RS S 5 glon, eha o218 4o AA3
ol Bo8A Ak &, 21 <25 <+ <z, 04 ALY FANY 25 E 2 A H(z),
i=1,...,n%0 A& j(z1) < p(z2) < -+ < Bw,)E FEFAN 0, (B(x:) — b))’ &
H AN = pzi)E o p(;) HAO p(z;)E 222 FAGLE A AL+ ¢
< Aotk £33t p(z;)+= PAVA(Pool Adjacent Violators Algorithm)2 A& 4> gt}

EE3A7+= n = 10,20,30,40,50,1000] AHREHgow, Aguise AAA X; 5L Uni-
form(0,1)8] EZA F4+E TG FR3HUL, 4 2o i w9 g Ve
Uniform(0,1)o A 2FA 70 G459} p(X;)E vlZ st AASA
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p1(x) pa(x) Pa(x}

1
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1
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I3 4.1 RJAHNA ALE uhgFAY By

FEol FojAYE ¢4 148 WFH HIHol % el s B4 Nk FHAE 3
SHR AL, ololA T 7R Wy Zhzbel 9dte fARRIEE FUHAIZ AR E }‘3'3}93‘:}
SARES] XZHe AR 223 249 9] e Hall? Turlach(1997)0) 4 =38
r =35 A&t oloiA A 7R ‘ﬂ"ﬁf’ﬂ o) 3te] AAE Arm ol st 1A o
F0 7 ul3FAE AT et BF 7Y vk A FHge] vinde] HE
=g

F2AE E7heE FAF 3 SIFA9 A, ple)E RESF locfits AHE3H4
A4ketg 1, 3@+ Epanechnikov 34-E& AFL-3 4T}

Z- g e 284 v E 93 ISE(Integrated Squared Error)E A AH3}7) -;4‘0‘]-@]
ZF v ol o3k A ol thsted [0.1, 0.9] T2+ 217) AAP o E FAH WL 3y 1

838t Rh-eHde FAAT 2 pi(2)FH pa(z)oNME T 339 HP%*—?—/SN W]z
29 27L& BFAFNA &= F9ol PAVAR W3S A ZTh o]ojA [0, 1]9] 73t t gt

100749 AzpE oA A &E WgFHe FAHRS A2 R ISEE ﬂl*&ﬁ};‘i‘?}

e 2 ik 21709 ISEZ} AlAE =4, o] Fof 7 2L FolR FH
i3z 9y o] ISEE #3389} &, ISEE 43 7= HJ£° 4‘6"6}0:1 BRSNS

FR% Zo] Ath AA AFoHE LT ¢ g oz IEE A o] cross-
validation ©] W plug-in3} 22 28 &g ol 2] dfo] AEs tﬂ%ﬂ HAolgh= Ko
7l g Eolth AR AHE W2 wjfo AEE B @A g 7HeAdE Yol s W
Qkoletar 3zt

o]oj A z} ¥b ol th3k B8 A ulaE= MISEZ A A 88 =0, MISE: 1000 2] vlE

a2

o
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2 4T ISES] BAHFLE AL 2 ol tiE MISEx & 4.1 Aot

24P oA $A ol He AL F2F ol P e] MISE ol 2338 wF|
AT PEF AL FIAAY F2 o 2 H%2 23 vk ook o)A A2 ¥
Hol olFuk-g o] e F24Y £7HsE FAF| 2 Y& AR A4 EAE
s dste Meto] Ay @ 4 glrks A& Avlshe Aol Aok

A oA 74A) e E&4S vlEs 2 24 uda 208 WS A3
o] PAVA] & gzl #o] WY 2 pi(2) 7 pa(z)e] 398 AFHEW n =100
AE o] XE F A AAAZE 0|83 Mat M7t T8 PP ET B $2 2HE ERA
2y n = 20,30,400 A€ 7PF D@ $EA Mol JPF $& AFAE Bolx It =¥
Gz Fol 28R g2 B ps(2) 9} pe(2)e] -5l n = 10,20,30,4001 A E5F M; °]
718 FL AFAE Holi Ytk 53] n= 100 A= v gdH dE Holx
et

X% A AEE AY o] &3 A2 v JHF ST FHA Mo B2 Fel
RN 433 F2 AAE Holx Y& FL vl o sz, Fax8 FEE
718 2ZHOE o] $3I v MySt M) AV A9 e AL vEd AR oA W
9 AA1 AT 2 Meo M9 BF RAAE Y ge dAsker A8
SFA9 FAl ATET ol AFHo &e E 41E T & & AR WA
T ol £4 X% AHE Holv AL AR FASI ST

EF o AR FRE EAHOE o] &3t Y M9} Ma7} 71T} X8 2
HE BA AL o] ise] SAuEo 2ty sk 4459 v Feole o
X% AE7E B HEE AR TR Qe Aol AHdolAen, 05 19 gTE Z3
e AU BPolE FEY T/ A=T ANAHLE ST T 5 AT T
ZHA o] kgAY Bl FolX AR FHE o] §Fo=H dE Ede IS W
SR A9UF 2 Fvtr & 5 Aok 650 Vs Vi ol AR Bl Mgt
Mzoll &3t} AFE FAAE GA] o] dghol 57 W&ol A= & Fel9f o 3gE A=
of 718 Zo] Ho] AAA o2 w» ZISE g2 2/ F& R4 AANA FdB
At W] M2 FR9 o) FgtIe BAYCl B 059 g RolFoz A
9 AAE AT £ YA IFR FoW AR HHE A o] 83A A& M dE
A Mio] ¥IF 33 Hu9 FAE FE= HA9 PHL ohdAE o £42 F
A3 e Pgol7] WEl 7 A2 MISES & ZA I ol2ta Bl

E3n =509 FLFEE PPE 2ol 2 Ao)7t flolA 7] ARP 2w, n=1009] 3
Folle BE WHol ddHos F4% FHAE Holx glrk o] AL A7 3 A7
REE2AZ7 AL AN F2E = vk AL dvde Aoz Bt

N

Fo4Y 2FS A7 WolA v
A A2 B9 BRI AL e Be

13 =4S Bl 21k & F3F|Th 2
27 B EAE AUZ g0l

F-.~ J
oX
4]
ol
ol
s
fifo
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®41: F 7R 3Pl e MISE

p n M M, M; My Ms .’HE"@' :17—7§
10 | .0181 | .0164 | .0177 ( .0176 | .0188 | .0189 [ .0190
20 | .0083 | .0099 | .0090 | .0107 | .0111 | .0110 | .0111
30 | .0065 | .0077 | .0070 | .0080 | .0080 | .0082 | .0081
p1 | 40 | .0057 | .0064 | .0063 | .0065 | .0066 | .0067 | .0066
50 | .0048 | .0052 | .0052 | .0053 | .0053 | .0054 | .0053
100 | .0024 | .0024 | .0024 | .0024 | .0024 [ .0025 | .0024
10 | .0180 | .0189 | .0163 | .0202 | .0215 | .0220 | .0217
20 | .0096 | .0119 | .0105 | .0124 | .0127 | .0133 | .0127
30 | .0074 | .0088 | .0079 | .0090 | .0090 | .0095 | .0091
p2 | 40 | .0068 | .0073 | .0069 | .0073 | .0074 | .0077 | .0074
50 | .0054 | .0055 | .0054 | .0056 | .0056 | .0059 | .0056
100 | .0029 | .0029 | .0029 | .0029 | .0029 | .0030 | .0029
10 | .0202 | .0236 | .0211 | .0248 | .0256 | .0271 | .0262
20 | .0150 | .0180 | .0160 | .0185 | .0186 | .0190 | .0187
30 | .0133 | .0147 | .0137 | .0149 | .0150 | .0152 | .0150
ps | 40 | .0111 | .0117 | .0111 | .0117 | .0118 | .0119 | .0118
50 | .0098 | .0100 | .0097 | .0100 | .0100 | .0100 | .0100
100 | .0060 | .0060 | .0060 | .0060 | .0060 | .0059 | .0060
10 | .0384 | .0373 | .0402 | .0395 | .0409 | .0410 | .0413
20 | .0142 | .0163 | .0159 | .0169 | .0173 | .0176 | .0174
30 | .0099 | .0105 | .0103 | .0108 | .0109 | .0112 | .0109
ps | 40 | .0080 | .0083 | .0082 | .0085 | .0085 | .0088 | .0085
50 | .0069 | .0070 | .0069 | .0070 | .0070 | .0074 | .0070
100 | .0045 | .0045 | .0045 | .0045 | .0045 | .0048 | .0045
10 | .1033 | .1731 | .1683 | .1691 | .1683 | .1899 | .1690
20 | .0630 | .0761 | .0748 | .0750 | .0750 | .0830 | .0752
30 | .0421 | .0450 | .0447 | .0446 | .0445 | .0488 | .0447
ps | 40 | .0285 | .0290 | .0290 | .0290 | .0290 | .0313 | .0291
50 | .0222 | 0223 | .0223 | .0223 | .0223 | .0241 | .0223
100 | .0103 | .0103 | .0103 | .0103 | .0103 | .0108 | .0103
10 | .0180 | .0219 | .0196 | .0236 | .0248 | .0278 | .0251
20 | .0123 | 0149 | .0134 | .0154 | .0159 | .0177 | .0160
30 | .0101 | .0111 | .0103 | .0113 | .0113 | .0125 | .0113
ps | 40 | .0082 | .0086 | .0082 | .0086 | .0087 | .0095 | .0087
50 | .0068 | .0068 | .0068 | .0069 | .0069 | .0075 | .0069
100 | .0038 | .0038 | .0038 | .0038 | .0038 | .0041 | .0038
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Sparse Design Problem in Local Linear Quasi-likelihood

Estimator*
Dongryeon ParkV

ABSTRACT

Local linear estimator has a number of advantages over the traditional kernel esti-
mators. The better performance near boundaries is one of them. However, local linear
estimator can produce erratic result in sparse regions in the realization of the design
and to solve this problem much research has been done. Local linear quasi-likelihood
estimator has many common properties with local linear estimator, and it turns out
that sparse design can also lead local linear quasi-likelihood estimator to erratic be-
havior in practice. Several methods to solve this problem are proposed and their finite
sample properties are compared by the simulation study.

Keywords: Binary response variable, local linear quasi-likelihood estimator, Pseudo data.
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