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ON THE STRONG CONSISTENCY AND CONVERGENCE RATE OF
IMPROVED KERNEL ESTIMATES FOR THE REGRESSION FUNCTION

CHENG PING

Abstract Let (X,Y) be an R~pxR~1 valued random vector and (X_1, Y_1),..., (X_n, Y_n) be arandom sample drawn from
(X, Y). We study the strong consistency and convergence rate of the improved kernel estimate _n(x) of the regression m(X)
=E(Y|X), defined by where K(t) is a bounded nonnegative function on R~p with compact support and {b_n}, {h_n} are
two sequences of positive numbers satisfying h n—0, nh_n~p—o0, b_n—oo, It is shown that whenever E|Y|<c. where r(1)
=min {2,1}, then we have The strong convergence rate of estimatesfor m (x) under E|Y|~I<oo, I>1, is also considered.
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