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EMPIRICAL LIKELIHOOD FOR HIGHER DIMENSIONAL
LINEAR MODELS

Shi Jian

Academy of Mathematics and Systems Science, Chinese Academy of Sciences,
Beijing 100080

Abstract Empirical likelihood for higher dimensional linear model is studied in this paper. When

the dimension number of covariates increases with the sample size, conventional empirical

likelihood inference becomes invalid. To this end, some mild regularity conditions are imposed

and an asymptotic distribution theory is established for modified statistic.
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