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Confidence Band for Regression Line with Exponential Dis-
tribution of Errors

Karel Zvára

Abstract: This paper deals with the maximum likelihood estimation of a regres-
sion line parameters in the model with an exponential distribution of errors. A
testing procedure of simple hypothesis is used for standard derivation of a con-
fidence band for this regression line. Some quality features are given by means
of a simulation experiment.
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