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Abstract This study considers rank estimation of the regression coefficients of the
single index regression model. Conditions needed for the consistency and asymptotic
normality of the proposed estimator are established. Monte Carlo simulation experi-
ments demonstrate the robustness and efficiency of the proposed estimator compared
to the semiparametric least squares estimator. A real-life example illustrates that the
rank regression procedure effectively corrects model nonlinearity even in the presence
of outliers in the response space.
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1 Introduction

The single index model (SIM) has gained widespread popularity in many areas of
research such as finance, economics, epidemiology, medical science and ecology.
One reason for its popularity is that it searches for a single linear combination of p-
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