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THE RATE OF CONVERGENCE OF PMLEs
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Abstract: The rate of convergence of penalized maximum likelihood estimation
will be developed based on Hellinger entropy with bracketing which measures the size
of underlying spaces.

2000 AMS Mathematics Subject Classification:Primary: -; Secondary: -;

Key words and phrases:-

THE FULL TEXT IS AVAILABLE HERE

http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=17.1&nrA=2&ppB= 21&ppE= 28

