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3 Let (Y,X) be arandom vector with its value in R~1xR~d,d\le 1. Let \Theta be the collection of real valued
functions 6(x) on R~d which is p times differ-entiable at x=0 and p-1 times differentiable on an open neighborhood U of the
origin of R~d. The conditional distribution of Y is assumed to be of the form of f(y[x,0(x))dy where 6(x) =\Thetais called
the parameter of the family. (Y,X) is called a nonparametric median model if furthermore the conditional median of Y given
X=xis6(x). In this paper, the optimal rate of convergence for estimators of T(6)=0(0)is discussed. Under certain
conditions, it is proved that for the nonparametric median model the optimal rate of convergence is r=p/(2p+d). A sequence
of estimators, which is asymptotically normal with the optimal rate of covergence, is constructed.
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Abstract Let (Y,X) be arandom vector with its value in R~1xR~d,d\le 1. Let \Theta be the collection of real valued
functions 6(x) on R~d which is p times differ-entiable at x=0 and p-1 times differentiable on an open neighborhood U of the
origin of R~d. The conditiona distribution of Y is assumed to be of the form of f(y|x,0(x))dy where 6(x) =\Thetais called
the parameter of the family. (Y,X) is called a nonparametric median model if furthermore the conditional median of Y given
X=xis6(x). In this paper, the optimal rate of convergence for estimators of T(6)=6(0)is discussed. Under certain
conditions, it is proved that for the nonparametric median model the optimal rate of convergence is r=p/(2p+d). A sequence
of estimators, which is asymptotically normal with the optimal rate of covergence, is constructed.

Key words Optimal rate of convergence nonparametric median model

DOI:

7 e he
ARIAFE B
¥ Supporting info
¥ PDE(OKB)
¥ [HTML 4= 3] (0K B)
» 275 ik
k55 5 I 15
P JUASCHETR SR R
b AR A
BT A A
P IR
k Email Alert
b 30 7 45t
b 0 B0 BB
HRAF B

kAT A5 “Optimal rate of
convergence,nonparametri” [¥) A3 &

PAS AR AR S
ZHENG Zhongguo

S %




