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Abstract

It is well known that the asymptotic convergence rates of nonparametric regression
estimator gets worse as the dimension of covariates gets larger. One possible way to
overcome this problem is reducing the dimension of covariates by using single index
models. Two coefficient estimation methods in single index models are introduced.
One is semiparametric least square estimation method, which tries to find approximate
solution by using iterative computation. The other one is weighted average derivative
estimation method, which is non-iterative method. Both of these methods offer the
parametric convergence rate to normal distribution. However, practical comparison of
these two methods has not been done yet. In this article, we compare these methods

by examining the variances of estimators in various models.

Keywords: Bandwidth, nonparametric method, semiparametric least squares, weighted

average derivative estimation.
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