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STRONG APPROXIMATION OF RANDOM WEIGHTING
METHODS AND ITS APPLICATION

Zuou YoxNG Zou ZRT MING
(Xiang Tan Noymal University, Hunan, 411100)

In this paper, we get the rate of sirong approximation of Random Weighting
Methods on the empirical process and the quantile process, i.e. under some condi-
tions, we have,
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where a,(s), Qi(¢), B.(z) andn 3 K(#, n) are the empirical process, the gquantile
process, Brownian bridge and Kiefer process respectively,
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