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Abstract 

We introduce and construct model-data-adaptive confidence regions for 
nonparametric component functions in regression.  Here the model-data-adaptability 
is a synthetic criterion for assessing confidence region.  With given coverage 
probability, the obtained confidence region satisfies that its size adapts automatically 
to submodels of nonparametric functions in a rate-optimal way and its shape is 
determined automatically by data.  By combining the modern adaptive methods with 
profile empirical likelihood, the procedures of constructing model-data-adaptive 
confidence regions for nonparametric components are introduced.  In the procedures, 
the shape of confidence region is constructed via profile empirical likelihood and then 
it adapts to data automatically; the size of the confidence region is determined by 
selected U-statistic rather than by the asymptotic distribution of asymptotic pivotal 
quantity and thus it adapts automatically to submodels of nonparametric functions in 
a rate-optimal way. 
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Visitors Please Note that the University has limited parking space.  If you are 
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