Engineering Letters, 31:4, EL._ 31 4 34

Statistical Modeling: A New Regression Curve
Approximation using Mixed Estimators
Truncated Spline and Epanechnikov Kernel

Sifriyani, Andrea Tri Rian Dani, Meirinda Fauziyah, and | Nyoman Budiantara

Abstract—In the era of computation, researchers have paid
significant attention to the nonparametric regression method.
Nonparametric regression has the benefit of a high degree of
modeling flexibility. Developing a mixed estimator truncated
spline-Epanechnikov kernel is the most recent innovation in
this study. The truncated spline estimator excels at handling
data whose behavior varies at predetermined intervals. In
contrast, the Epanechnikov kernel estimator has a more
flexible structure and excels at modeling data that does not
adhere to a particular pattern. Maximum Likelihood
Estimation is utilized to estimate parameters. The concluding
section of this study will discuss the estimator properties of the
mixed estimators truncated spline and Epanechnikov kernel
models. The proposed can be utilized for additional analysis in
the field of nonparametric regression.

Index Terms—Nonparametric Regression, Truncated Spline,
Epanechnikov Kernel, Maximum Likelihood Estimation,
Mixed Estimators

I. INTRODUCTION

ONPARAMETRIC regression is a statistical method to

determine the relationship pattern between predictor
variables and response variables for which the form of the
relationship pattern is unknown and there is no past
information [1]-[3]. This differs from parametric regression,
where the relationship pattern between the predictor and
response variables is known [4].

The nonparametric regression approach has received
much attention from researchers because it has high
flexibility in modeling. In the computational era, the
relationship pattern is less rigid. Nowadays, many random,
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non-patterned relationship patterns are found, so the
parametric regression approach is unsuitable [5].

In their study, Budiantara et al. [6] outlined how the
nonparametric regression method makes it possible to
adjustments to the estimated regression curve. As time goes
by, approaches to nonparametric regression continue to
evolve. Several estimators have been developed, including
Spline [2], [7]-[9], Kernel [10]-[12], Fourier series [13]-
[15], Local Polynomial [16], [17], Wavelet [18], [19], and
so on. The estimators studied and developed are limited to
using only one form of the estimator in the modeling
process [20].

However, no one guarantees that each predictor variable
has the same relationship pattern and is appropriate if
modeled with only one form of an estimator. The
development of mixed estimator forms is interesting and
needs to be studied. The essential thinking of developing a
mixed estimator form is to approach the regression curve
based on each of its characteristics. Budiantara et al. [20]
developed a mixed spline and kernel estimator, but this
study was limited to using only one predictor for each spline
and kernel component. Ratnasari et al. [5] conducted a
simulation study to develop mixed truncated spline and
Gaussian kernel estimators. Still, this research was limited
to using only one predictor for each component. Dani et al.
[21] developed a mixed truncated spline and Gaussian
kernel estimator that is applied to poverty data on the island
of Borneo, Indonesia. The results showed that the mixed
estimator form has better accuracy than the single estimator.

The innovation that will be carried out in this study is to
develop a mixed estimator form with different
combinations. Based on previous research, studying the
estimator form of a mixed truncated spline and
Epanechnikov kernels is interesting. The two components in
the mixed estimator that will be studied have their
advantages and characteristics, which are expected to be
frequently found in modeling cases. The truncated spline
estimator can handle data whose behavior changes at certain
intervals. Eubank [22] explained that estimating the
regression curve with a truncated spline using the knot point
can handle data pattern problems that show sharp
fluctuations in data pattern changes [23]. The number of
knot points and the location of the optimal knot points have
a significant impact on the truncated spline estimator. [24].
The Epanechnikov kernel estimator is also better at
modeling data that don't follow a certain pattern and has a
more adaptable shape. The Epanechnikov kernel estimator
depends on determining the optimal bandwidth [25]. The
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smoothness of the regression curve estimation results with
the Epanechnikov kernel estimator is set to the bandwidth
value.

Based on the description above, this article will develop a
mixed estimator with a combination of different estimators.
The focus of this article is to conduct a theoretical study to
obtain a form of estimation of the nonparametric regression
curve, an additive model between the truncated spline
estimator and the Epanechnikov kernel obtained by
optimizing the Maximum Likelihood Estimation (MLE).

I1.PRELIMINARIES

A.Regression Analysis

Regression is a statistical technique for determining the
pattern of relationships [26]. The general form of the
regression model is:

yi = m(xi)+€i (1)
With:
Y, : response variable
X; - predictor variable

m(X,) : regression curve to be approached

g errorrandom & ~ N(0,07).

m(x,) will be approached with a nonparametric regression
technique, the Mixed Estimator model.

B. Nonparametric Regression Mixed Estimators

The mixed estimator form is a multi-predictor
nonparametric regression model (x >1) whose regression
curve is additive. The regression curve will be approximated
by two or more types of estimators [20]. For example, given

paired data (X,V,,Yy,) where the relationship between
predictor (X,,V,) and response (Yy,) variables follow a
nonparametric regression model.

i =u(X, V) +¢ (2
Where i =1,2,...,n.
The regression curve from x(X,V,) is assumed to be
unknown, smooth in the sense of continuous, and
differential. Error random ¢&; follows a normal distribution

g ~N(0,0°). The regression curve x(x,V.) is also
assumed to be additive such that £(x;,V;) can be written:

u(x,v,)=f(x)+h(v,) 3)
with f(x) and h(v,) are smooth functions.

C.Additive Model

In some modeling cases, especially regression modeling,
researchers often assume that they follow an additive model.
The additive model is a model of the response variable that
depends on the sum of the functions of the predictor
variables.

Yi ZZZ fj(in)+‘9i 4

i=1 j=1

I1l. MAIN RESULTS

A.The Shape of Estimator of Mixed Truncated Spline and
Epanechnikov Kernel Model

Given paired data (X, Xyo ) Xy Vi Vyrreon Vo Y, )
and the relationship between predictor variables
Xiis Xoireor X Vs Vg, Vg and response variables Yy,
follows a nonparametric regression model.

yi:/u(xli’Xzi""’Xpi’vli’vzi""’vqi)+€i (5)
The shape of the regression

y(xli,x2i,...,xpi,vli,VZi,...,vqi) is assumed to be

curve

unknown and only assumed to be smooth, which means it is
continuous and differentiable. Error random &; follows a

normal distribution &, ~ N (0,57) .

The regression curve is assumed to be additive, so it can
be written:

y(xli,...,xpi,vli,...,vqi): f(x)+...+f, (xpi)+
h (v )+ +h (v,)
Equation (6) can be written as follows:

u(x,t) = Zp: f, (Xsi)+ Zq:hk (Vki )’ ()

Itis known that f (X ) and h, (v, ) isasmooth function.

(6)

Based on Equation (7), the main problem in the
nonparametric regression curve mixed estimator is to get the
regression curve estimation form z(x,t).

p LN
() =D f (xv)+> h(v) (8)
s=1 k=1
The regression curve f_(x;) will be approximated by the

truncated spline of degree M. and knot points

S

n, =(n,.m,.....n,) . The regression curve h_(v, ) will

then be reached by the Epanechnikov kernel.
Suppose given the basis for the sample space, Spline

LXy oo, X" (X=n )" (X 21,), ..., (x=1, )" 1(x=7,)
with I is an Indicator function. So, the regression curve from
f.(x,) can be written:
2 S
fs (Xsi) = gsl + gslxsi + 552Xsi +...F gsms Xg; +
mS mS
¢51(Xsi _7751)+ t... 0 (Xsi _nsr)+ )

With G50 8ve1 G 1 Pogre-r Py, are  the
regression model parameters.
Furthermore, the estimated regression curve of h, (V)

©)

unknown

can be written as follows:
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A n T (v—-v)
R ) =n' Y| ————y

- n’lzTak (v-v,) (10)
- n’lz R, (W)Y,

With:

R, )=

T (v-v. -
e ;Tak(v—vi)=iT((V V')j
n’lzTak (vV-v,) % %

T is a kernel function. The kernel function used in this study
is the Epanechnikov kernel, which has the formula:

T(2) :%(1_22); I[_1,1](Z) (11)

with Z=—->", « is bandwidth, v is a value determined
a

from the predictor variable, and v, is the i-th value of the

predictor variable. The regression curve estimator in
Equation (10) depends on two things, namely, the
bandwidth parameter and the kernel function. The form of
the mixed estimators truncated spline and Epanechnikov
kernel model will be searched in Equation (8) using the
Maximum Likelihood Estimation (MLE) method based on
Equation (9).

Lemma 1
The regression curve f, (xsi) given in Equation (8), then:

f=XE+X,0 (12)
Where vector from f, &, and ¢ are given by:

f=(f, f, . f) f=(f(x) f(%) - (%))

e=(5 8 - 8) & =(60 & - &)
0=(0, 0, - 0,) 0. =(00 A -~ 0)
And matrix X, , X, (@) are given by:
_1 X, Xl”lh 1 ... X;nf 1 --- X:f_
qoft S 1
_]_ X, - Xl”r:l 1 - X;nrf 1 --- Xr::_
(X, —7)" o, —nm,)" o )T
X () =| % —:7711)? (x, —:7721)? (x,, —.nprp)T“
(%, = 7,)" (%, = 11,)"" (X, =7, )"

Proof
Based on Equation (9)
fs (Xsi) = 550 + gslxsi t...t é{sm Xsni]s +
= ¢51(Xsi - 7751)TS +..t (psrs (Xsi - nsrs )TS
for s = 1, obtained

f,064) =& + Xy +"'+§lmlxlr?l +

=0, (X, —7m,)7" +"'+¢1r1(xli _771r1)T1
If it is explained for i =1,2,...,n:

(X)) =G+ X+ + §1m1 X +
= (pll(xu _7711)211 t.oot ¢lr(xll _nlrl)Tl

fL(X,) =& +SuX, +"'+§1mlxln:11 +
= ¢, (X, _7711)inl +.. 4o, (X, _771r1)T1

The regression model represented by Equation (9) can be
expressed in matrix form as:

I R
1 X, X{? M

f (%)
fi(x,)

fOw)) L%, - xp
(% = hy, ) T
(X, - 7715)T1 27

()(11_7711)T1
()(12_7711)211

(Xln - 7711)111

Then, f, = X, ,§, +X,,(1,)0, .
Fors=2,3, ..., p, do the same thing, so we get:

S= 2, f2 = Xﬂéz +X22(7]2)(|)21

s=3,f, = X,.&; + X;,(77,)0,
until

S= p!fp = Xplép +Xp2(f7p)(|)p.
We get:

F=3F,
s=1

=f+f, 4+ 41

(Xln - nlrl )+ ¢1n

= X6 + X, (m)e, +...+
K&y + X, (1)0,

= Xu& +"'+Xp1§p + X0, ()@, +
...+sz(77p)(pp
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= (xll )(21 ..o X

¢,

:(Xlz(ﬂl) Xzz(ﬂz) sz(np)) (pz

e,

= XE+X,(me

With vectors &, ¢, and matrix X, X,(77) are given by
Equation (12).

Lemma 2

When the estimator for Epanechnikov kernel regression is
given by Equation (10), and the regression model is given
by Equation (8), then the sum squares of the errors is:

lel” =lI[x-M(@) ]y - x|, (13)
Where [l¢|" is a length vector from & .
Y1
y
y=|"? s X(m) = (X, X, (1)), ®= (éj and
LY
Ya
q q q
2 R.() DR, () 2R (%)
k=1 k=1 k=1
q q q
M(O{) = kZ;,Ra.kl(Vz) kZI:Ra.kz(Vz) ;Ra.kn(VZ)
q ' q ' q ’
Z Rakl(vn) Z Rak 2 (Vn) Z Rakn (Vn)
k=1 k=1 k=1
Proof

Based on Equation (10)
h, (v) =" R, (v))y, foreach k =12,....q.
i=1
For k=1, get Flal (v,) = n‘lz R, (Vv,)y, - Since it applies

i=1

to i=12,...n, then:
N, (V,) = lel(vl)y1 + R{112(vl)y2 +...+R,, vy,

he, (V,) =R, (V,)Y, + R, (V,)Y, +...+ R, (V,)Y,

he (V) = Rall(vn)y1 + Ralz(vn)y2 +...+R,, (v)y,

We obtain in matrix form:

ho ()] (R R(M) -~ R,M))y,
|’A1a1 (Vz) _ Rall (Vz ) Ral 2 (Vz) Raln (Vz ) Y,
F]ggl (Vn ) Ra11 (Vn ) Rar1 2 (Vn ) Raln (Vn ) yﬂ

hy = M(a,)y (14)

For k = 2, 3, ..., g, do the same thing, so we get:
k=2, h =M(e,)y until k=q,hs =M(e,)y . So we
get:

YR DR,,M) >R, ()
M(a) < | 2Rt ZR(0) o 2R, ()
YRV DR, ,(v,) >R, (v,)

The regression model in Equation (8), Equation (14), and
based on Lemma 1, gives:

y= Zp:fs +Zq:hk +&
s=1 k=1

= XE+X,(mMe+M(a)y +5
(15)
_ 3
=(X, X,(17)) 0 +M(a)y +¢
=X(M)®+M(a)y+e
Equation (15) gives the sum squares of the errors:
el =lly - X(n® -M(@)y|
(16)

= [ -M@)]y - X(e|

Theorem 1

Based on Equation (16) it is obtained that the sum of the
squared errors of the mixed estimators truncated spline and
Epanechnikov kernel. The error has a Normal multivariate

with a mean of zero and E(gge") =o’I. L(®,0°|n,a) is

a Likelihood function, so by using the Maximum Likelihood
Estimation (MLE) estimator for the parameter vector @
obtained by optimization.

[1-M(a)]y

Max | L(®, 5’ |,a} = Min
e =M e

) w

Proof
A mixed estimators truncated spline and Epanechnikov
kernel model is presented as in Equation (8), so the

Likelihood function L(®, o |77, a) will be given by:
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0 1 &l
L(®,0°|n,a) = -
(@,0°[n,@) 1_1[[ — eXp( ZGZD
-n/2 1
= (27;02) exp(— = ||a||2)

Based on Lemma 2, the Likelihood function is obtained:
N 1 NM=M()]y -
L(.) =(270?) " exp[— [ @]y (18)

207 | X(n)®@
The estimator for parameter @ is obtained using the MLE.

The log-likelihood function is written:
I(.) = log L(®,0° |, )

1 -M@ly- @9
267 || X(n)®
be maximum

= —glog(Znaz)—

Equation (19) will
[T -=M(a)]y - X(n)@®| have a minimum value.

max {L()} = min{|[1 -M(@)]y - X(n)@['}

The form of the mixed estimator truncated spline and
Epanechnikov kernel model, which is given in full in
Theorem 2, can be found using Lemma 1, Lemma 2, and
Theorem 1.

if the component

(20)

Theorem 2

Given a mixed estimators truncated spline and
Epanechnikov kernel model is presented as in Equation (8),
the sum squares of errors presented in Lemma 2, and the
MLE estimator for the parameter @ is obtained from the
results in the optimization of Theorem 1.

. (6V) = 0 (%) +ha (V) (21)
With
f%a (X! V) = X(U)(i)(n, 0[)

h. (v) = M(a)y

br.a) =[ (X)) X0 | (X)) (1-M(a))y
Noted, if the matrix form from X(77) and M(«) given by
Lemma 1 and 2.

Proof
The MLE estimator from the parameter vector D

Min{[1-M(@)]y - X@@|['} = Min {D((@,0" |.2))}
With
D(.) = [t -M()]y - X(m)@|
=[[1-M@]yl -20" (X)) )[1-M(@)]y +
@' (X(n)) X(n)®

Furthermore, by a partial derivative of the parameter @
and then equal to O:

a%‘)[D((CI), o’ |n,a))] =0

The estimation results of the parameters ) using MLE are
given by:

®(77, @) = Q. 2)y (22)
With
QUr.a)=[ (X)) (X)) | (X)) (1-M()).

Based on Equation (22), the truncated spline estimator given

by f,,,a (x,v) = X(n)(i)(n, ), and for the estimation of the
regression curve approximated by the Epanechnikov kernel

estimator h, (v) is given by ﬁa(v) =M(a)y .

Lemma 3
If the estimators ®(77, @), ha (V), 7. (X,V) and p, (X, V)
are given in Theorem 2, then:

fra(X,V)=A(n,a)y and p, ,(X,V) =P(7,a)y.
Where:

AGra) =X (X)) X ] (X)) (1-M(a))
P(n,a) =A(n,a)+M(a).

Proof

In Theorem 2, given fw(x,v) = X(77)<i>(77,a) , SO

(X)) (xt)]” (X))

(I - M(a))y
Can be summarized as A(n, &)y , with:

AGr.a) =X (X)) X ] (X)) (1-M(@)).

In theorem 2, given ;AJ.W (x,v) = fw (x,v)+ ﬁa (v), so:

f0 (X,V) = X (1)

;LW (x,v) = f « (X, V) + ﬁa(v)
=(A@,a)y)+(M(a)y)
=[A(,a)+M(a)]y

Then p, , (X,V) = P(1,@)y .

B. The Properties of the Mixed Estimator Truncated Spline
and Epanechnikov Kernel Model

The next step is to investigate the properties of the

estimator ® (7, &), Epanechnikov kernel estimator h, (v) ,

truncated spline estimator f,..(X,V), and mixed estimator

p'l],a (X1 V) '

Theorem 3
Given a mixed estimators truncated spline and
Epanechnikov kernel model is presented as in Equation (8),
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and it is known if ®(n,a), fv,a(x,v), Ha(v), and

B, (X,V) is an estimator given in Theorem 2, it can be
seen that:

a) D(n.0), fq,a(X,V), ﬁa(V), and [].n)a(X,V) are
estimators that are biased for @, f_ (x,v), h_(v),
and p,,(X,V).

b) ®(7,), fra(X,V), ha(v), and }’,\l.”va(X,V) are linear

estimators in observations Y .

Proof
a) In Theorem 2 and Lemma 3, given:

b(7.a) = [ (X)) (X)) ] (X)) (1-M(@))y.

fra(6,0) = Al )y

h. (v) = M(a)y, and

1, (V) = [AG.a) + M@)]y.

Then,

(.= & ([(xtn) (xen)] (x) (1-M(@)y)
=[(x) (xm) ] (X)) (1-M(@))

[X(n)m Y (t)}
=0+ [(Xm) (X)) | (X)) e~

[(xe) (xm) ]’
E [(i)(n, oc)] + ®

A

E[ .. (0¥ | = EAGLa)y)
= AQ. a)[it(x) 2 (V)}

= AG.a) Y (X) + A@.a) 3 h W)

s=1 k=1

E [1:,7,,1 (x, v)] # fw (x,v)

E[ﬁa(v)] — E(A(7,@)y)
=AM, a) |:Zp:fs (x)+ Zq: hk (V)}

s=1 k=1

=A@, ) f.()+A@m,a)D h (V)

s=1

E[ﬁa(v)] #h (V)

El 1. (V) | = EQAGL ) + M(@)]y)
= [A(n,a) + M(oc)][zplfs (x)+ Zq: h, (v)}

=[A@, @)+ M(a)]zp:fs(x)+

s=1

[A(m,a)+ M(a)]zq:hk (v)

Elm,. (V) [=n,, (xV)

b) In Theorem 2 and Lemma 3, given:

d(r.a) = (Xm) (X)) ] (X)) (1-M@)y
f1u (V) = AL @)Y,
B, (V) =P @)y .
It is known that the ®(17,c), fw(x,v), ﬁa(v), and

ﬁa(v) =M(a)y, and

K, . (X,V) are linear estimators in observations Y .

IV. CONCLUSION

Utilizing the mixed estimator truncated spline and
Epanechnikov kernel model, a successful theoretical study
for a new approximation of a regression curve has been
conducted.

a. The mixed estimator truncated spline and Epanechnikov
kernel:

Y, :y(xli,...,xpi,vli,...,vqi)+gi, i=12,...n
p LEEDN
With z(x,t) =" (x,v)+ D he(v).
k=1

s=1

The regression curve f_(x, ) will be approximated by
the truncated spline of degree m_ and knot points

n, =(1,.1,,.-..1, )" - The regression curve h, (v, ),

then will be approximated by the Epanechnikov kernel.
If it is denoted in matrix form, then:

y =ifs +Zq:hk +g
s=1 k=1

=X(n7)®+M(a)y+¢
using the maximum likelihood estimation (MLE)

method, the following parameter estimates are
obtained:

@(17,2) = Q(n, )y
with

QUr.a)=[ (X)) (X)) | (X)) (1-M()).

The estimation results of the regression curve from the
mixed nonparametric regression estimator form of the
truncated spline and Epanechnikov kernel are:

B, (%V)= f,,,a(x,v) + ﬁa(v)
=[A@n,@)+M(a)]y
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with

AG.a) = X[ (X)) X | (X)) (1-M(@))

b. éy tracing the properties for each estimator, it is known
that the estimators @(77,a), fye(X,V), ha(v), dan

1, (X,v)are biased estimators but are still linear
estimators in observations Y .

The mixed estimator truncated spline and Epanechnikov
kernel model can be applied to multivariable regression
cases. Suppose, several predictor variables with a response
variable that follows the characteristics of the truncated
spline estimator and other predictor variables that follow the
characteristics of the Epanechnikov kernel estimator, then
this approach can be applied.
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