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% Inthis paper, authors consider Bahadur asymptotic efficiency of MLE {\bar B}_{ ML} of B, which is an unknown
parameter vector in the semiparametric regression model Y_i=X_i~T B + g(T_i) + i, where g is an unknown Holder
continuous function, i isarandom error with density function (.), X_i isaknown vector in R_k, T_i isarandom variablein
[0, 1Jwith density function T(t).
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Abstract In this paper, authors consider Bahadur asymptotic efficiency of MLE {\bar B} _{ML} of B, whichisan
unknown parameter vector in the semiparametric regression model Y_i=X_i~T B + g(T_i) + i, where g isan unknown
Holder continuous function, i is arandom error with density function (.), X_i isaknown vector in R_k, T_i isarandom
variablein [0, 1Jwith density function T(t).
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