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Abstract

In this paper, we consider the semiparametric transformation model Ay (V) =
m(X) + e, where 6, is an unknown finite dimensional parameter, the function
m(-) = E[Ag,(Y)|X = ‘] is smooth but otherwise unknown, and the covariate X is
independent of the error . Estimators for the density and the cumulative distri-
bution functions of € are investigated and their convergence properties are proved.
The proposed estimators depend on a profile likelihood estimator of 6, and a non-
parametric kernel estimator of m. We also evaluate the practical performance of

our estimators in a simulation study for several models and sample sizes.
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