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SCAD and Improved Difference Estimation of Partially Linear Regression Model

GUO Xue-mei
(School of Mathematics and Statistics , Chongqing University , Chongqing 401331, China)

Abstract: This paper considers the problem of estimating a vector of regression parameters in partially
regression model. Differential shrinkage estimator with better properties is proposed.The SCAD penalties are applied
to the partially linear regression model. Results of the differential shrinkage estimators and SCAD estimators are
simulated by Monte Carlo and compared in strength and weakness.
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