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Abstract

In the applications of Tobit regression models we always encounter the data sets which contain
too many variables, but only a few of them contribute to the model. Therefore, it will waste much
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more samples to estimate the “non-effective” variables in the inference. In this paper, we use a
sequential procedure for constructing the fixed size confidence set for the “effective” parameters
to the model based on an adaptive shrinkage estimate such that the “effective” coefficients can be
efficiently identified with the minimum sample size. Adaptive design is considered for numerical
simulation.
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Table 1. Results of sequential sampling method based on ASE, LAD with all variables and LAD with only p, non-zero variables
for Tobit regression model

# 1. Tobit BJIEE TSR ASE, LAD F1LAD, BIF BT AR

B=(-12, 20, 0.0, 0.0, 0.0, 0.0, 0.0, 0.0, 0.0, 0.0)
LAD ASE LAD

Design d N K CP* N K CP* N K CcP
Adaptive 0.6 93.58 (12.36) 1.021 0.95 111.75 (19.04) 1.040 0.935 292.71 (30.16) 1.006 0.95
05 127.55 (18.89) 1.014 0.96 154.15 (23.01) 1.031 0.92 371.82 (33.36) 1.005 0.93

0.4 192.02 (28.9) 1.011 0.95 224.6 (24.90) 1.019 0.935 598.85 (43.25) 1.003 0.93

0.3 349.08 (31.57) 1.000 0.95 352.98 (39.08) 1.016 0.93 983.90 (65.16) 1.002 0.97

K =d*NJ(av): CP' i 95%E(EHE R, MAIHM iM%, “"RARELEE SN,

Table 2. Power of variable identification and estimation of nonzero components under sequential sampling method based on ASE
and LAD with Tobit regression model
e 2. Tobit EVARE TR A ASE 1 LAD B F S RIEIN T EIRFIFET S KA TR

B =-12, B,=20

ASE LAD
Design d N, N, A B, N N; A B
Adaptive 0.6 0 7.76 ~1.28 (0.16) 2.07 (0.18) ; - ~1258(0.09) 2074 (0.117)
05 0 7.92 ~121(019) 2104 (0.113) ; - ~1.226(0.07)  2.031 (0.095)
0.4 0 7.97 -1.23(0.11) 2.061 (0.015) - - —-1.213 (0.069) 2.021 (0.079)
03 0 7985  -121(0.07)  2.013(0.006) - ; ~1.208 (0.044)  2.01 (0.068)

N : B TESECERERE)PERNEF NG N - g P ARR R (B ) B IEH U KT
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