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Abstract 

Distribution-uncertainty data often appear in some scientific areas such as mathematical 
finance. For a type of common distribution-uncertainty regressions, however, the classical 
estimating function does involve numerous nuisance parameters caused by uncertain error 
distribution. Consequently, the parameters of interesting cannot be consistently estimated and 
the corresponding prediction is imprecise, even aimless. In this talk, a cross-sample technique, 
together with a hidden-constant function, is proposed for dealing with the numerous nuisance 
parameters. Therefore, the resultant estimating function only contains the parameters of 
interesting, the estimators of them are always consistent and normally distributed with standard 
convergence rate under commonly used conditions. The main difference from the classical 
regression analysis is that the estimation efficiency depends on the level of distribution-
uncertainty. Moreover, the methodologies for numerical computation are simple, and the 
corresponding computation procedures are somewhat similar to those for the distribution-
certainty models. 
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