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Nonparametric Wavelet Estimation of a Fixed
Designed Regression Function

Sun Yan Chai Genxiang
(Department of Applied Mathematics, Tongji Unversity, Shanghai 200092)

Abstract:In this article the authors consider the nonparametric regression model: Y, =

g(t;)) +e i =1,.n where {z;} be a set of fixed designed points and {e;} be o-mixing sta-

tionary process. Here the authors adopt wavelet method to estimate g (¢) and study its

consistency, strong consistency and convergence rate,
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