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Profile Lagrange Multiplier Test for Partially Linear
Varying-Coefficient Regression Models

WEI Chuanhua(1),WU Xizhi(2)

(1)School of Science, Central University for Nationalities,Beijing 100081 ;(2)School of
Statistics, Renmin University of China, Beijing 100872

Abstract The estimation and testing of partially linear varying-coefficient models under
additional linear restriction on parametric component are considered.

The constrained estimator for parametric and nonparametric components is established
based on Profile least-squares approach, and its asymptotic property is given. For the testing
problem, a Profile Lagrange multiplier test statistic is established on the basis of the
constrained Profile least-squares estimation.

It is proven that the Profile Lagrange multiplier test statistic is

symptotically distribution-free and following$\chi”™*2$distribution under the null hypothesis.
Finally, the Lagrange multiplier test is successfully applied to semi-parametric models.

Key words Partidly linear varying-coefficient model constrained estimators Profile Lagrange
multiplier test Profile least-sguares estimation.
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