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THE MOMENT CONVERGENCE RATES OF PARTLY LINEAR

ERRORS-IN-VARIABLES MODEL WITH o-MIXING ERRORS

JIN Li-hong
(Department of Basic, College of City, Wuhan University of Science and Technology,
Wuhan 430083, China)

Abstract: In this paper, we discuss the moment convergence rates of partly linear errors-

in-variables model. Using wavelet smoothing and modified least-squares methods, we investigate
a partly linear errors-in-variables model with a-mixing sequence, the wavelet estimators of the
parametric parts and nonparametric parts are given. We obtain the moment convergence rates of
wavelet estimators, which extend some present conclusions.
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