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RATES OF RANDOM WEIGHTING APPROXIMATION OF WAVELET
ESTIMATESIN SEMIPARAMETRIC REGRESSION MODEL

Liu Gen XUE

College of Applied Mathematics Sciences, Beijing University of Technology, Beijing 100022,P.R.China
Abstract Combining the wavelet smoothing method and random weighting method, we obtain that the rates of random
weighting approximation of wavelet estimates for parametric components in the semiparametric regression model can attain
the accuracy of o(n~{-1/2}) under suitable conditions.
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