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STRONG CONSISTENCY OF INTERGRAL WEIGHT
REGRESSION ESTIMATOR FOR o-MIXING SAMPLES

YANG Xiu-tao? | YANG Shan-chao?
(1. Teaching and Research Department of Applied Mathematics, Faculty of Network Science,
Haikou University of Economics, Haikou 571127, Chma)
(QADepartment of Applied Statistics, College of Mathematics and Statistics,
Guangzri Normal University, Guilin 541004, C’hina)

Abstract: This paper is to study the large sample properties of a class of integral weight

nonparametric kernel regression estimators proposed by Gasser and Miiller under o mixing

samples. By using the probability exponential inequality and the moment inequality of o mixing

sequences, the strong consistency and uniform strong consistency of the integral weight regression

function estimator are obtained under weaker conditions, which extend the relevant conclusions of

the regression function estimator under independent samples.

Keywords: o-mixing samples; integral weight regression estimator; strong consistency;

uniformly strong consistency

2010 MR Subject Classification: 62G05 ; 62G08



