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Venue: L-infinity, Stat-Math Unit (5th Floor, A.N. Kolmogorov Bhavan)

Anirvan Chakraborty
ISI Kolkata
 
  Regression with genuinely functional error-in-covariates

Abstract

The contamination of covariates by measurement error is a well-understood problem in multivariate regression, and failing to account for such contamination can result in substantial bias in the parameter estimators. The precise nature and degree of this effect on statistical inference crucially depends on the specific distributional properties of the measurement error in question. When dealing with functional covariates, measurement error has thus far been modelled as additive white noise over the observation grid, a rather simple and in any case non-functional structure. Departing from this simple distributional setting can have serious consequences, similarly to the multivariate case, which existing methodology cannot accommodate. In this talk, we consider additive measurement errors that are allowed to be valid stochastic processes with nonparametric and non-trivial covariance structure (correlated/heteroskedastic). We will discuss novel estimators of the slope parameter in the presence of such a general specification of additive measurement error in the covariate. The proposed estimators are inspired by the multivariate regression calibration approach, but hinge on recent advances on matrix completion methods for functional data.

This work is joint with Victor M. Panaretos (EPFL)


All are cordially invited
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