5 3455 31 R4 LRI 5L Vol.34, No.3
2014 %= 3 H Systems Engineering — Theory & Practice Mar., 2014

R 1000-6788(2014)03-0732-06 PRS- F064.1 SRR RRRD: A
I P LTS BIRA (T EL A (3
PR, B AT

(FEMAREARFE fith #FEFEk, KX 430073)
W B FARESKAMAFZARTTAET LT R WHEANEA, e E—2R)E L PmEa
SR EFHERA RS, ARG ERE T — AR - EU L X TR, X AMEE
% [B] I 25 8BRSk Sk A A BT N ARAE; AR JE 2T Geweke-Hajivassiliou-Keane (GHK) W7 ZH ¥, 2
ST ZEE R KRG EURE T % RERS SREREKY, EASERFARERTXAE TS
EAES BT R A T B AR R TR
KHEE WU K E A T SRk A E MR

Maximum simulated likelihood estimation of censored seemingly
unrelated regressions with missing observations
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Abstract In many survey data sets, multiple observations are frequently missed and censored at some
threshold values, which cause the biased estimation based on such samples. In this paper, we develop
a censored and unbalanced seemingly unrelated regression model, allowing for the censored dependent
variables and missing observations. By using the Geweke-Hajivassiliou-Keane (GHK) simulator, we propose
a procedure of maximum simulated likelihood estimators for this new model. A small scale Monte Carlo

simulation demonstrates that the estimators can perform well both in finite and large sample.
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