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Abstract

Analysis of large data is challenging due to its size and computational issues. For the analysis of large-scale
data, subsampling methods and divide-and-conquer procedures are appealing because they ease computational
burden. However, it is challenging to preserve the validity of the resulting estimation and inference. In this
talk, we will discuss a perturbation subsampling approach based on independent and identically distributed
stochastic weights for the analysis of large data. We justify the method based on optimizing convex objective
functions by establishing asymptotic consistency and normality for the resulting estimators. Simulation studies
and real data analysis will also be used to illustrate the finite sample performance of the method.
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