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The nonparametric kernel estimation under NA dependent

samples

ZHENG Jian-qing
((Faculty of Sciences; Ningbo University; Ningbo 315211; China))

Abstract: We consider the nonparametric regression model Yi:g(Xi)+£i, where the residual {ai} is a

NA dependent with unknown common density function f(x), and g(x)=E(Y|X=x)is the unknown
regression function. First we define the residual estimates based on the nonparametric estimator g_

(x) for g(x), then we construct the estimator ’\fn(x) for f(x) on the basis of the residuals. The uniform

strong convergence rate is established under suitable conditions .
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