NHAHMRS 324 Chinese Journal of Applied Probability and Statistics
¥ 3W 2016 46 A Jun., 2016, Vol. 32, No. 3, pp. 270-278
doi: 10.3969/j.issn.1001-4268.2016.03.003

WE R EEBESI AR EIIFHIE
F B OMBBRT I W TFEMN

(ZRURE R R F 50, AR, 230601)

OB RIS R AR R AT A R B AR MO LR, A R T A AR I
24 P ik R K51 D SRy B A DTSR, R 1 — A B SR B A T R 2% [ RV BETRY. ANTR] T BRI TR 2%, 1207
AL 2 5 SR AE R B AT ORI PR, BE4n 400G il 2 A/ AR, AT B B 4 M ] th 2
FEM A L5 e B IR 4. BRI SRR, X Ml RAT 23 W) 7 B R IR, SR A7 325 0 (el VA e R A
PR AR AR TSR AT B A5 S A5

R, BRI, REGTIRRSG ROT 2 ez

FESES: 02127

il

§1. 35|

51 343 BT BOAT 55 2 M EL 080 s B (s, i), 0 = 1,2, ..., n} 1S EIm N AR By 5 iR A
ErZ AR m e R M. BRI

vi = f(xi) + &, i=1,2,...,n. (1)

W (61,62, ... ,6n) =€ ~ N(0,0%1), Ry = f(x) = E(y|z).
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5l 1 f(x) = 10(sinz/x), y; = f(x;) + &i, 7 ~ U[1,20], &; ~ N(0,02), n = 600.
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Cp1 = 438.7787, GCVy =438.9091, AIC; =6.083864, RMSE; = 20.51942;
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Local Penalized Spline Regression Model Based on Range

LI Meng  YANG Liangiang  JIANG Kun  HE Shengxian
(School of Mathematical Sciences, Anhui University, Hefei, 230601, China)

Abstract: Inspired by intuitive meanings of truncated power basis’s coefficients, the local penaliza-
tion based on range’s linear decreasing function is given in penalized spline regression model. This method
gives less penalization to fitting curve where data is with more volatility, which makes fitted curve controls
tradeoff between goodness-of-fit and smoothness better. Simulations show that regression models with
local penalized spline obtain lower information rules’ scores than global penalized spline when the data is
with heteroskedasticity.

Keywords: global penalized spline; local panelized spline; heteroskedasticity; range
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