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Abstract

The least squares estimator is probably the most frequently used estimation
method in regression analysis. Unfortunately, it is also quite sensitive to data
contamination and model misspecification. Although there are several robust
estimators designed for parametric regression models that can be used in place
of least squares, these robust estimators cannot be easily applied to models con-
taining binary and categorical explanatory variables. Therefore, I design a robust
estimator that can be used for any linear regression model no matter what kind
of explanatory variables the model contains. Additionally, I propose an adaptive
procedure that maximizes the efficiency of the proposed estimator for a given

data set while preserving its robustness.
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Abstrakt

Metoda nejmensich ¢tverct je jednou z nejcastéji pouzivanych
metod v regresni analyze. Jeji hlavni nevyhodou je velké citlivost
vi¢i chybné specifikaci modelu a kontaminaci dat. Toto TeSi tak
zvané robustni odhady, kterych existuje pro linedrni regresni
model celd fada. VetSinu robustnich odhadi vSak neni mozno
pouzit v pripadé, ze model obsahuje diskretni proménné. V tomto
¢lanku proto navrhuji robustni odhad, ktery je mozno aplikovat v
libovolném linedrnim regresnim modelu bez ohledu na charakter
vysvétlujicich proménnych. Nezanedbatelnou ¢asti je i ndvrh a
studium adaptivni metody, kterd maximalizuje i¢innost odhadu

pii zachovani jeho robustnosti.



