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Abstract
The advance of technology facilitates the collection of statistical data. Flexible and refined statistical models are widely sought in a large array of statistical problems. The question arises frequently whether or not a family of parametric or nonparametric models fit adequately the given data. In this paper we give a selective overview on nonparametric inferences using generalized likelihood ratio (GLR) statistics. We introduce generalized likelihood ratio statistics to test various… CONTINUE READING

View on Springer
Alternate Sources




Save to Library
Create Alert
Cite





Share This Paper


47 Citations
9 Highly Influenced Papers
20 Cite Background
14 Cite Methods










Figures from this paper.


Figures
	[image: figure 1]
figure 1


	[image: figure 2]
figure 2


	[image: figure 3]
figure 3






Citations
Publications citing this paper.


CITATION TYPE
All Types
Cites Results
Cites Methods
Cites Background



SORT BYInfluence
Recency




SHOWING 1-10 OF 46 CITATIONS

On the E ffi ciency of Generalized Likelihood Ratio Tests
Yongmiao Hong, Yoon-Jin Lee
	2008


VIEW 4 EXCERPTS
CITES BACKGROUND

HIGHLY INFLUENCED




Nested Hierarchical Functional Data Modeling and Inference for the Analysis of Functional Plant Phenotypes
Yuhang Xu, Yehua Li, Dan Nettleton
	2018


VIEW 5 EXCERPTS
CITES BACKGROUND

HIGHLY INFLUENCED




A LOSS FUNCTION APPROACH TO MODEL SPECIFICATION TESTING AND ITS RELATIVE EFFICIENCY
Yongmiao Hong, Yoon-Jin Lee
	2013


VIEW 4 EXCERPTS

HIGHLY INFLUENCED




Testing against a parametric regression function using ideas from shape restricted estimation
Bodhisattva Sen, Mary C. Meyer, Fort Collins
	2013


VIEW 4 EXCERPTS
CITES BACKGROUND & METHODS

HIGHLY INFLUENCED




NONPARAMETRIC INFERENCE OF QUANTILE CURVES FOR NONSTATIONARY TIME SERIES
Zhou Zhou
	2010


VIEW 4 EXCERPTS
CITES BACKGROUND & METHODS

HIGHLY INFLUENCED




Non- and Semi- Parametric Modeling in Survival Analysis
Jianqing Fan, Jiancheng Jiang
	2009


VIEW 10 EXCERPTS
CITES BACKGROUND & METHODS





Testing against a linear regression model using ideas from shape-restricted estimation
Bodhisattva Sen, Mary Meyer
	2013


VIEW 1 EXCERPT
CITES METHODS

HIGHLY INFLUENCED




Efficient estimation of copula-based semiparametric Markov models
Xiaohong Chen, Wei Biao Wu, Yanping Yi
	2009


VIEW 3 EXCERPTS

HIGHLY INFLUENCED




Generalized single-index models: The EFM approach
Xia Cui, Wolfgang K. Härdle, Lixing Zhu
	2009


VIEW 3 EXCERPTS

HIGHLY INFLUENCED




A Mallows-type Model Averaging Estimator for the Varying-Coefficient Partially Linear Model
Rong Tao Zhu, Alan T. K. Wan, Xinyu Zhang, Guohua Zou
	2019


VIEW 1 EXCERPT
CITES BACKGROUND






	‹
	1
	2
	3
	4
	5
	›





References
Publications referenced by this paper.


SHOWING 1-10 OF 98 REFERENCES
SORT BYInfluence
Recency




Generalized likelihood ratio tests for the structure of semiparametric additive models
Jiancheng Jiang, Haibo Zhou, Xuejun Jiang, Jianan Peng
	2007


VIEW 4 EXCERPTS

HIGHLY INFLUENTIAL




Nonparametric Inferences for Additive Models
Jianqing Fan, Jiancheng Jiang
	2005


VIEW 10 EXCERPTS





Profile likelihood inferences on semiparametric varying-coefficient partially linear models
Jianqing Fan, Tao Huang
	2005


VIEW 6 EXCERPTS





Partially Linear Models
Wolfgang K. Härdle, Hua Qi Liang, Jiti Gao
	2000


VIEW 7 EXCERPTS

HIGHLY INFLUENTIAL




Minimax nonparametric hypothesis testing: the case of an inhomogeneous alternative
Oleg V. Lepski, Vladimir Spokoiny
	1999


VIEW 4 EXCERPTS

HIGHLY INFLUENTIAL




Generalized Additive Models.
Roger Allen Brown, Trevor J. Hastie, Robert Tibshirani
	1991


VIEW 6 EXCERPTS

HIGHLY INFLUENTIAL





On the estimation of quadratic functionals
J Fan
	Ann. Statist
	1991


VIEW 14 EXCERPTS

HIGHLY INFLUENTIAL




Generalised likelihood ratio tests for spectral density
Jianqing Fan, Wenyang Zhang
	2004


VIEW 7 EXCERPTS

HIGHLY INFLUENTIAL




Nonlinear Time Series: Nonparametric and Parametric Methods
Z. Q. John Lu
	Technometrics
	2004


VIEW 4 EXCERPTS

HIGHLY INFLUENTIAL




Test of Significance Based on Wavelet Thresholding and Neyman's Truncation
Jianqing Fan
	1996


VIEW 4 EXCERPTS

HIGHLY INFLUENTIAL





	‹
	1
	2
	3
	4
	5
	›





Related Papers


















The Allen Institute for AIProudly built by AI2 with the help of our Collaborators using these Sources.
Terms of Service•Privacy Policy.





    
    
    
    
    
    
  