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Estimation of semiparametric isotonic regression

model with measurement error

LI Shengbiao, PENG Jiankui
( College of Education, Lanzhou University of Arts and Science s Lanzhou 730000, China )

Abstract: In order to improve the estimation efficiency of semiparametric isotonic regression model with
measurement error, we propose a new estimation method. Firstly, the penalized least square estimation of pa-
rameters is obtained by using kernel estimation method and the idea of rectifying deviation, on this basis, the
monotone estimation of nonparametric part is constructed. Secondly, the proposed estimator of the parametric
component is shown to be root-n consistent and asymptotically normal. Finally, the finite sample properties of
the estimation obtained by considering the measurement error and the neglect measurement error are compared
by random simulation. The simulation results show that the estimation without the measurement error is not
consistent, which shows the effectiveness and superiority of the estimation method.
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