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In this paper, we construct a moment inequality for mixing dependent random
variables, it is of independent interest. As applications, the consistency of the
kernel density estimation is investigated. Several limit theorems are
established: First, the central limit theorems for the kernel density estimator
$f_{n,K}(x)$ and its distribution function are constructed. Also, the
convergence rates of $\|f_{n,K}(x)-Ef_{n,K}(x)\|_{p}$ in sup-norm loss and
integral $L{p}$-norm loss are proved. Moreover, the a.s. convergence rates
of the supremum of $|f_{n,K}(x)-Ef_{n,K}(x)|$ over a compact set and the
whole real line are obtained. It is showed, under suitable conditions on the
mixing rates, the kernel function and the bandwidths, that the optimal rates for
i.i.d. random variables are also optimal for dependent ones.

Comments: 25 pages, Ofigures

Subjects: Statistics Theory (math.ST)
MSC classes: 62G07, 60GL0, 60F15
Cite as: arXiv:1305.5882 [math.ST]

(or arXiv:1305.5882v2 [math.ST] for this version)
Submission history
From: Yuexu Zhao [view email]
[v1] Sat, 25 May 2013 03:03:02 GMT (22kb)
[v2] Thu, 6 Jun 2013 08:06:11 GMT (22kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact.

Download:

PDF
PostScript
. Other formats

Current browse context:
math.ST

< prev | next >

new | recent | 1305

Change to browse by:

math
stat

References & Citations
. NASA ADS

Bookmarkwhat is this?)
B¢ RR0ME
&



