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Wavelet Based Estimators of the Mean Regression
Function With Long Memory Date

LI Lin yuan, XIAO Yi_min
(1. Department of Mathem atics and Statistics, University of New Hampshire, USA;
2. Department of Statistics and Probability , Michigan State Univeristy, USA)

Abstract: An asymptotic expansion is provide for the mean integrated squared error(MISE) of nonlin-
ear wavelet_based mean regression function estimators with long memory data. This MISE expansion is
shown, when the underlying mean regression function is only piecewise smooth. It is the same with
analogous expansion for the kernel estimators. However, for the kernel estimators, this MISE expan-
sion generally fails if the additional smoothness assumption is absent.

Key words: mean integrated square error; nonparametric regression; nonlinear wavelet_based estima-

tor; rate of convergence



