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In this talk, we propose wavelet estimators for multivariable nonparametric regression functions with long memory data

and investigate the asymptotic rates of convergence of wavelet estimators based on level dependent thresholding. We

further provide an asymptotic expansion for the mean integrated squared error (MISE) of the estimators. These results

extend the corresponding univariate results in the literature to the multivariate setting. (Received January 14, 2019)
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