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Uniform Strong Consistency of Nearest Neighbor Estimator
of Density Function for Negative Dependent Samples

LIU Yan, WU Qun-ying

(College of Science, Guilin University of Technology, Guilin 541004, China)

Abstract; Suppose that X, ,X;,++, X, are negative dependent (ND) samples, with a common density function f(x). By
the use of the corresponding Bernstein inequality, the uniform strong consistency of nearest neighbor estimator of density
function for negatively associated (NA) samples is extended to ND samples, and the latter uniform strong consistency of
nearest neighbor estimator of density function is obtained.

Keywords: negative dependent sequence; nearest neighbor density estimator; Bernstein inequality
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