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Semiparametric p- norm Maximum Likelihood Regression
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Abstract: In this paper, used the kernel weight function, we obtain the parameter estimation of p- norm dstribur
tion in semiparametric regression model , which is effective to decide the distribution of random errors. Under the as
sumption that the distribution of observations is unimodal and sy mmetrical, this method can give the estimates of X,
S and 0. Finally, two simulated adjustment problems are constructed to explain this method. The new method pre-
sented in this paper shows an effective way of solving the problem, the estimated values are nearer to their theoretr
cal ones than those by least squares adjustment.
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Fig.1 The Observations and their tue values(p= 1)
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Tab.1 Bandwidth parameter and estimation of parametric
component
h 0.1 0.2 0.3 0.4
Xp 1.0569 1.0824 1.2550 1.0101
h 0.5 0.6 0.7 0.8

Xp 0.9427 09574 0.9795 0.9865
h 0.9 1

Xp 0.9903 0.9926
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