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Least product relative error estimation
with right censoring

HU Dahai, ZHANG Weiping
(Department of Statistics and Finance s School of Management s University of Science and Technology of China , Hefei 230026, China)
Abstract: The multiplicative regression model with right censoring was considered. Under the random
right censorship, the criterion of the least product relative error (LPRE) was extended to the case with
right censoring. Under some regular conditions, the consistency and asymptotic normality were
established. Finally, some simulations were conducted to examine the finite performance of the proposed method.
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F2ERTWIESHA, (cosars a)=(1,1,2). A
AR HLR 22 00 e, (1434 < Ine, ~ N (0, 1) Al
Ine, ~U(—2,2). MEmFE C, H—HUE N TC55 1Y
P AT R — AN EIE R 10 B 38 B A B IR A o A
Az . 3 R S T A A A B TR A e, FRATTRT LA
13BN KLy 2090 ~25% 1M 2% Lo . ZE BRI, AT
W% & 3 Fh 7 % Naive J7 i in AU /N — 3 J7 7
(WLS) FFA142 H B9 J7 : (Proposed). H.H, Naive
T3V S R 58 4 WL F) A A Al T 38 3 e /s - 3fe Oy ik
WLS J5ik £ 48 Stute " ff $2 H 8 J5 B ; Proposed
FEREIET 1 TR A B

N T S Naive 73, WLS J5 32 #il Proposed
75 1 RIS T I 25 (Bias) A5 i 22 (SE) (A i
ZE WAl T (SEE) F1E {5 K F 2 95 6 1 B {5 X ]

5 (CP). Hp, Naive /789 SEE J2& 38 i3 Plug-in
FEEITESF], WLS Ml Proposed /71 SEE 23
F 1000 ¥R AY bootstrap 15 2 ). HEA & » B 100,
200, FATHE L 1000 YR, AL R B L 1 4.

MF 17T LLE H, Naive J7 125 % 2 5009 45 1 W
ZARK s WLS J5 35 Proposed J7 A /N1 I 2%
H A 22 F 5 o 22 Bl G AEAS B9 3 M8/ 2 Ine, ~
N0, 1), WLS J7 ¥ & A R, Proposed J5 i 1Y
RIECRIR WLS J5 25002 Ine, ~U(—2,2) i,
Proposed 77 A BN T7 25 . b WLS 77 ik R BT
A ARE 2 4G T (SEE) R e 22 (SE) IR #2 3,
95 Yo B A DX 1] 1 2 55 642230 95 V0. AL it , AUBSE4BL ]
DERRAEB O T EEARERTARIET W
FKH.

F1 20%~25%M Kkt 6 TR I R
Tab.1 Simulation results under the 20% ~25% censoring rate
lne~U(—2,2) lne~N(0,1)
n method

co (1) a; (1) a; (2) co (1) a; (1) a; (2)
100 Naive Bias —0.167 —0.037 —0.076 —0.128 —0.024 —0.057
SE 0.137 0.137 0.147 0.120 0.116 0.123

SEE 0.136 0.135 0.140 0.117 0.116 0.121

CP 0.757 0.928 0.895 0.793 0.946 0.925

WLS Bias —0.006 —0.003 0.005 —0.009 0.000 0.003

SE 0.136 0.142 0.145 0.117 0.124 0.133

SEE 0.137 0.143 0.145 0.120 0.124 0.127

CP 0.941 0.943 0.935 0.952 0.949 0.933

Proposed Bias —0.006 —0.004 0.003 —0.013 —0.002 0.001

SE 0.115 0.120 0.122 0.125 0.130 0.137

SEE 0.117 0.123 0.125 0.120 0.122 0.124

CP 0.947 0.955 0.940 0.929 0.933 0.922
200 Naive Bias —0.175 —0.039 —0.072 —0.123 —0.031 —0.058
SE 0.093 0.096 0.100 0.085 0.082 0.088

SEE 0.095 0.094 0.097 0.083 0.082 0.085

CP 0.562 0.922 0.871 0.671 0.932 0.879

WLS Bias —0.006 —0.004 0.001 —0.001 0.002 0.002

SE 0.098 0.103 0.104 0.082 0.089 0.091

SEE 0.096 0.100 0.102 0.085 0.087 0.089

CP 0.942 0.933 0.929 0.957 0.932 0.943

Proposed Bias —0.007 —0.003 —0.001 —0.006 0.002 0.000

SE 0.082 0.087 0.087 0.090 0.094 0.096

SEE 0.080 0.084 0.086 0.087 0.088 0.089

CP 0.935 0.940 0.938 0.941 0.928 0.924
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