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Distribution Free Convergence of Nonparanetric Regression
Function Kernel Fsti nates

HU Yu ~ping
( Depart ment of Mat he matics ;Physics & Mechanics »Zhengzhou University of Technology -Zhengzhou 450002,China)

Abstract .Let ( X,Y) bea R? X R 'Valued random vector with EClY ) <<oo, m(x) =E( Y | X =x) be
the regression function of Y with respect to X - Suppose that ( X;»Y;) i =1,+++,n are iid samples drawn
from ( X,Y) It is desired to estimate m( x) based on these samples - Based on complete and censored da -
ta , we obtain point wise consistency of regression function kernel esti mates under suitable conditions sthe re -

sults are distribution ~free in the sense that they are true for all distributions Fof X -

Key words censored data ;regression function ; kernel esti mate ; distribution free



