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The Consistency of Integral Weight Kernel Estimator of

Nonparametric Regression Function under AANA Errors

ZHANG Shuili, QU Cong, ZHANG Xiaofei
(School of Mathematics and Statistics, Pingdingshan University, Pingdingshan Henan 467000, China)
Abstract: [ Purposes ]It studied the integral weight kernel estimators of nonparametric regression functions which is proposed by
Gassor and Miiller under AANA errors. [ Methods ] By using truncation method and exponential inequality of AANA sequence, it
obtained the complete consistency of integral weight kernel estimators of nonparametric regression functions. [ Findings | The results
extended the existing related conclusions. [ Conclusions ]Some simulations are illustrated to verify the validity of our results.

Keywords: AANA sequence; nonparametric regression model; complete convergence; integral weight estimator
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