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The Laws of Iterated Logarithm of Local Least Square Estimators
in A Class of Varing-Cofficient Model

Zhang Ronggiang> Yu Bo, Dong Ning
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Abstract: Considers a class of varing-coefficient model. By keeping the p—th function coefficient remained, expands

first p—1 function coefficients at 7, and obtains the approximate form of the partly linear model. Based on the method of semi-

parametric regression model, establishes the local least square estimators. Then discusses the laws of iterated logarithm of the

proposed estimators under some conditions.
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