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Statistical Analysis of the Semiparametric Regression
Model for
Longitudinal Data

Tian Ping(1)(2), Xue Liugen(1)

(1)Department of Mathematics, Xuchang University, Xuchang 461000;(2)College of
Applied Sciences, Beijing University of Technology, Beijing 100022

Abstract For the semiparametric regression model with longitudinal data, the estimators of
paranetric component and nonparametric component are obtained by using generalized
estimating equations and usual nonparametric weight function method.Under some suitable
conditions, the asymptotic normality of the parametric estimator is shown, and the optimal
convergence rate of the estimator of nonparametric regression function is obtained. A
simulation result illustrates the finite sample performance of the proposed estimators.
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