MATH 598 - PROJECT 2

Please upload a pdf with your solutions to myCourses by
10.00pm on Friday 23rd March.

This project relates to the paper The Calculus of M—-estimation, by Stefanski, LA and Boos, DD, The
American Statistician, 56(1), 29-38, 2002

(a) Summarize the arguments given in Section 2 on The Basic Approach.
5 MARKS

(b) Derive the mathematical results concerning the sandwich estimator in Example 1 and Example 8.

5 MARKS
(c) Construct a numerical example to illustrate the results in Example 2.

5 MARKS
(d) Construct a numerical example to illustrate the results in Example 4.

5 MARKS
(e) Reproduce the numerical results in Example 10.

5 MARKS
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