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Abstract This paper studies the strong consistency of some estimators for an errors-
in-variables regression model. We first provide an extension of Meister’s theorem.
Then, the same problem is dealt with under the Fourier-oscillating noises. Finally,
we prove two strong consistency theorems for wavelet estimators corresponding to
non-oscillating and Fourier-oscillating noises.
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1 Introduction

In this paper, we study the following errors-in-variables regression problem. Let
(Wj ,Y j ) ( j = 1, 2, . . . , n) be independent and identically distributed (i.i.d.) data
valued in Rd × R from the model

Y j = m
(
X j
)+ ε j , Wj = X j + δ j . (1)

The errors ε j and δ j are independent of each other and independent of X j . The
functions fX and fδ denote the densities of X j and δ j , respectively. The regression
errors ε j satisfies Eε j = 0. The problem is to approximate the regression function
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