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max |v/nhd,;| < \/—( max \hm|) <en”12

1<i<n



20 I I G S S ¢ 26 %
WMESIFE 2189 () L p =2, v=1/3, Xt ae. A= (21,22,---)H

P( 1im th ¢l — Bel) =0[A) = 1.

n—oo

R, HH Fubni & PERMIER (2.25) 2.

[Fi] B R UEAS
VY il (€7 — Ee?) — 0, a.s., (2.26)
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1 /<& 1 B
= ! N P— Lo el < .
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1
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\/ﬁsup‘P(Tn <y)—®(y—ry) + Ecp(y—rn) y—rn)?—1 Zh?’ Ee3
y

HI5 (2 2.4, (2.9) F1 (2.19) R, 18 r, = o(n™12), as. BRI RS A{EE B AMEES

1

sup |P(y —rn) — @(y)| < sup lyle@)ral =0 (n72),  as, (3.8)
sup lo(y — ) ((y —m0)? = 1) — () (¥ — 1)|

_1
<sup |3y — v’ oY) [ral = 0 (n72),  as. (3.9)
Y

B, B (3.7)-(3.9) REMIFEE (1.11) .
EHE 1.2 BYIEEA | 6] ERE 1 6T k=3 ISR, 15

P*(Ra < 1) — ®(y) + ALY Zhiff’/D:‘

n

<c{@+ )2 S B Vi) + (L lol) Y B 2"

=1 i=1

1
1 = 6‘( (thniéi —) }
+(L+y))~*n°( sup Z|p &)+ o

\t|>5n i=1
=: Ly + Lo+ Lps, (310)

Hrr p(t) Ry & BUFFIERREL, T
~ n ~ -1
hnz €3 671 = _DEL E*‘Ynl‘s ;
Z 12 (; )

Ynz - hnzez(gz - )I(’hnzé\z(fz - 2)’ S Dn)a

Voi(y) = hni€s (& — 2)1 (|hnj&i(& — 2)| > Du(1+ [y]));
Zni(y) = hui€i(& — 2)I (|hnj€i(& — 2)| < D1+ [y]))-

BAEMTT (3.10) ARy =5, P7RETI2E 2.8 /Y (2.13) BYIEE A MERSE]
lim sup \/ﬁi |hd, e < O, a.s. (3.11)

H & BES, 1%

Zej/A By (t.5)ds| + il [ 1B, —
Jj=

J

|hni€i| <|hni€i| + |hnil

n

Zg / E,.(t;,s) ds (3.12)

+ |hnil |9
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HT Fel < oo, FIFH [17, 53 2.2] A[f5: n~1/6 max les| — 0, a.s. B, FFIA (3.12),

S 2.3 19 (1), (1), 319 2.6 f (1), (1) A5 2.7 u& 2.14) AT LASE]

lim max |hni€i| =0, a.s.
n—oo 1<i<

FIA (3.11) i (3.13) 2, AIRARGE]
VnLny <cynD,*! Z i * B¢ — 2[*
<cE[& — 2|4 (\/_Z |hni€il ) ( max ‘hmez|) 0, a.s.
ViLny <evn Y |hni€i*ElG = 2/* — 0, as.
i=1

THERE L. B 6, 2305, R (3.11) XTI 2.8, 15

(5 2 A2 3
—_— > - > .S.
lim inf lim inf E hn] ; (12\/— g |hni€i|>E|& — 2| ) d>0, a.s

n—oo \/ﬁ
L, 6, — oo PR (1+2)72 <1 -2+ 22 775
sup — Z |P(thnie;)| < li sup ;
t1>0n ¥ imt TS >0 | hnieil (1+U2/4)
1 n
il S S
W e e R DM e

n

-1 Z Wt >
o~ < = 1
(zhiz 5Dt =1 o

| /\

%\
3!
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=1

=1 12 Z |hnzez|3E|€1 - 2|3I( nze - 2)| <D )

i=1
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RATES OF RANDOM WEIGHTING
APPROXIMATION OF WAVELET ESTIMATES
IN SEMIPARAMETRIC REGRESSION MODEL

XUE LIUGEN

(College of Applied Mathematics Sciences, Beijing University of Technology, Beijing 100022)

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_l/ 2)
under suitable conditions.

Key words Semiparametric regression model, wavelet estimates, random weighting method



