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Abstract In this work, we consider the estimation of the variable-coefficient model when the
covariates are measured with error. We do not specify any model structure of the measurement error,
and do not require the knowledge of the variance of measurement error. Furthermore, repeated
measurement data are not necessary. With the help of the instrument variable, we calibrate the error
and obtain an estimator of the true variable. We replace the true variable by its estimator and get an
estimator of the coefficient function by applying the local linear smoothing method. We prove the
asymptotic normality of the proposed estimator. The simulation results show that the proposed
estimator performs better than the naive estimator.
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