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Fixed and Bounded Width Interval Estimation of the Common Correlation in an Equi-Correlated Multivariate Normal Distribution_
Abstract
Correlated multivariate normal distributions appear in many areas of statistics such as multivariate ANOVA and repeated measures ANOVA. For instance, in MANOVA with m-dimensional response variable, one can model the error part by m-dimensional normal distribution with mean zero and some covariance matrix. A popular choice of covariance matrix is a correlation matrix with equal off-diagonal entries ρ multiplied by a common variance parameter._
_In this talk, we will propose both two-stage and fixed-sample-size procedures for constructing confidence intervals for the common correlation ρ in the presence of nuisance common variance parameter. We will consider two different approaches of estimation, namely fixed-width and bounded-width interval estimation. In the fixed-width interval estimation problem, we will discuss a Stein type two-stage procedure along with exact distribution of the corresponding stopping variable and exact computation of its functionals. Bounded-width confidence intervals will be obtained by applying fixed-accuracy estimation methodologies using different transformations on ρ. Asymptotic optimality properties such as asymptotic first-order and second-order efficiency and asymptotic consistency properties of proposed two-stage procedures will be established. A detailed comparison of performances of all the procedures will be provided via extensive sets of simulation studies._

ALL ARE CORDIALLY INVITED
image1.png
STATISTICAL)

. VAL

Z =82~
T

faRdwe axan

UNITY IN DIVERSITY





