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Modal regression has gained increasing attention in recent years since it
offers an important alternative to classical mean regression. Unlike mean regression, modal
regression aims to explore the relationship between a response variable and its covariates. In this

research project, we have developed new modal regression models and efficient simulation-based
methods for analyzing economic data. The proposed methods were examined in comparison with some
other existing methods, and their effectiveness were clarified via both simulated and real data
sets.
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Acceptance-Rejection Metropolis-Hastings (ARMH)
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