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Convergence of Estimator of Nonparametric Regression Function
Under Dependent Sequence

LIU Yan, WU Qun-ying, NI Zhan
(College of Science, Guilin University of Technology, Guilin 541004, China)

Abstract; Based on the weighted kernel estimation g, (x) = z Y ~ ( xi) by Priestley and Chao in

n

this paper, the convergence of weighted kernel estimation of g(x) in nonparametric regression function Y, =
g(x;) + & (1 <i<n) for o -mixing sequence is discussed under more weaker conditions. The uniform strong
convergence is proved.

Key words: «-mixing sequence; nonparametric regression function; weighted kernel estimation; uniform

strong convergence



