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Rate of Convergence in Orlicz Spaces for Wavelet-based
Expansion of Stationary Gaussian Stochastic Processes

Let ¢ be a f-wavelet, 1) — corresponding m-wavelet, X (¢) — a centered second-order
wide-sense stationary stochastic process which has spectral density f(y). There has been
obtained an estimate for rate of convergence in Orlicz space Ly ([0,7T]) of series
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(see [2]), where

ounlt) = = [ T expi=iv(e = b}y,

bik(t) = \/2—732]/21! \/@exp {—iy (t - Qk;) } U(y/29)dy,

ok, M;1 are centered random variables such that

Eéorlor = Ok, ENikTlim = 0;0km, EorTm = 0.
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