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i1 R, Carroll, C. Spiegeiman, K. K., G. Lan, K. T, Bailey & R, D, Abbott, Errors-in-varia-
bies for binary regression models. Institute of Statistics mimeo series *1507, Uni, of North
Carolina, Chapei Hill.

Errors in variables in binary regression models (Summary)

Zheng Zhongguo

(Peking University)

Abstract

In this paper the binary regression model, in which the response Y is
binary. /i,e., Y takes the value ( or 1 only, is considered. Th\e conditional
probability PY = | ]X:x} is assumed to be of the form G(ay+a,x), where
x 1s the measurement of the factor, a= (ay,q )" is the vector of the unknown

parameter being estimated and G(a)= (] +¢€*)"

. The measurement x is assu-
med to be contaminated when the value of x is out of certain limit, Mr—

estimation is employed to estimate the unknown ¢ of the model, In this pa-
per, the consistent M- estimation is proved to be asymptotically normal and
the optimal M —eqguation is obtaine.d. Finally, a computation method is intro-

duced to solve the M-equation and to get the optimal solution.
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