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CONVERGENCE RATE OF THE ESTIMATE OF THE
REGRESSION FUNCTION UNDER MARTINGALE
DIFFERENCE SEQUENCE

Li Guoliang, Liu Luqgin

School of Mathematics and Statistics, Wuhan University, Wuhan 430072

Abstract This paper studies the nonparametric estimates of general weight function of the

nonparametric regression function with fixed design points, when the model error is

martingale sequence, and we give the optimal convergence rate under some conditions.

Key words Martingale difference nonparametric regression  weighted kernal estimate optimal strong

7 e he

ARIAFE B
¥ Supporting info
F PDF(340K B)
¥ [HTML 4= 3] (0K B)
» 275 ik
k55 5 J ot
P JUASCHETR SR R
b AR A5
BT A A
P IR
k Email Alert
b 30 7 45t
b 0 B0 BB
HRAF B
POARTI AL “BOERES” Y
a3
PSR AR R

- ZE%

- HUEREN

convergence rate

DOI:

I A




