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Adaptive Maximum-likelihood-like Estimation in Linear Mod-
els Part 1. Consistency

Jan Ámos V́ı̌sek

Abstract: An adaptive estimator of regression model coefficients based on maxi-
mization of kernel estimate of likelihood is proposed. Its consistency (in Part 1)
and asymptotic normality (in Part 2) is proved. An asymptotic representation
of the estimate implies also its asymptotic efficiency.
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