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Almost Unbiased Ridge Estimators in a Semiparametric
Regression Model

HU Hongchang

School of Mathematics and Statistics, Hubei Normal University, Huangshi 435002

Abstract A semiparametric regression model is considered, and the almost unbiased ridge
estimators (AURR) of both parameters and nonparameters is introduced without a restrained
design matrix. The AURR is compared with ridge estimator (RR) under a mean square error
(MSE), the result shows that the former excels the latter,

and the optimal value for the biased parameter is established by minimum MSE.

The validity and feasibility of AURR are demonstrated by a simulation example.
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