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Abstract;

The filed of nonparametric function estimation has broadened its
appeal in recent years with an array of new tools for statistical
analysis. In particular, theoretical and applied research on the filed of
wavelets has had noticeable influence on statistical topics such as
nonparametric regression, nonparametric density estimation and
many other related topics. The main purpose of this paper is to give a
review on recent advances of wavelet in statistics and includes some
recent developments in nonparametric curve estimation. The paper
first establishes some necessary basic mathematical background and
terminology relating to wavelets. It then reviews the well-established
applications of wavelets in nonparametric regression estimation. Both
"linear" and "nonlinear" wavelet estimation methods are discussed

and cross-validation methods for choosing the smoothing parameter
are addressed. '
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