Nonparametric Comparison of Regression Curves

Winfried STUTE, Mathematical Institute, University of Giessen, Germany, E-mail:
winfried.stute@math.uni-giessen.de
Pimtong Srihera, NIDA, Bangkok, Thailand

KEY WORDS: Regression, Test for Equality, Curve Estimation

MATHEMATICAL SUBJECT CLASSIFICATION: 62G10, 62G05, 62G20

Abstract: In this talk we study tests to compare regression curves in two samples, when the design variables are
random. A major problem comes from the fact that the unknown distributions of the regressors may be unequal.
We discuss a new class of score tests and show that they are maximin. The optimal weight function depends on the
design distributions, the (conditional) variances of the error variables and on the ratio of the sample sizes. The tests
have nontrivial power w.r.t. local alternatives converging to the null hypothesis of equal regression at parametric
rates.
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