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RATE OF STRONG CONSISTENCY OF NEAREST NEIGHBOR
ESTIMATOR OF DENSITY FUNCTION FOR END SAMPLES
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Abstract: In this paper, we discuss the strong consistency of nearest neighbor estimator of
density function for END samples. By applying Bernstein type inequality and truncation methods,
the rate of strong consistency of nearest neighbor estimator of density function for END samples
is obtained. Our results extend the corresponding ones of nearest neighbor estimator of density
function for NA samples and ND samples.
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