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Theoretical Statistics and Mathematics Unit

Seminar
Date: March 15, 2017                                            Time: 04:15 PM
Venue: L, Stat-Math Unit (5th Floor, A.N. Kolmogorov Bhavan)
Subhra Sankar Dhar
IIT, Kanpur

A Study on Robustness and Local Power of a
New Test for Independence with Application in

Non-parametric Regression
Abstract
Recently, Bergsma and Dassios (2014, Bernoulli, pp. 1006–1028) proposed a modification of Kendall’s tau, (denoted as τ*), which is non-negative and zero if and only if independence holds. In this talk, we will discuss the robustness properties and the asymptotic distributions of τ* and some other well-known measures of association under null and contiguous alternatives. Based on these asymptotic distributions under contiguous alternatives, we will study the asymptotic power of the test based on τ* under contiguous alternatives and compare its performance with the performance of other well-known tests available in the literature. Moreover, a test based on τ* will be developed in nonparametric regression to check whether the covariates and the errors are independent or not. 
This is a joint work with Wicher Bergsma (London School of Economics & Political Science, UK) and Angelos Dassios (London School of Economics & Political Science, UK).   
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