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Heter oscedasticity Regression Analysisfor Censored Data
HUANGW ei, FU Huimin
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Abstract: A heteroscedasticity-regression analysismethod for censored data is presented,
and it extends the traditional regression analysis, which is only witable to complete and ho-
moscedasticity data, to'cenored and heteroscedastic data T he heteroscedasticity regression equa-
tion is established and the best linear unbiased estimatorsfor the regression parameters, the stan-
dard deviation and their-covariance are al® given T he linear heteroscedasticity regression analysis
methods for nomal distribution, extrame distribution andW eibull distribution are discussed in de-
tail and the confidence Imitsof the regresson curve and percentiles are given At present, het-
erocedastic data can only be analyzed by group test method that requires large sasmple Compared
w ith traditional method, the present method can reach higher precision and a great number of
gecimens can be saved
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