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Consistence r-th Mean of Density Kernal Estimators

for ¢-Mixing Sequences

ZENG Xiang, WU Qun-ying

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

Abstract: Under g-mixing random variable sequences, we study the consistence in r-th mean of the kernel density esti-

mate.

The condition is weakened as nh,—><o, and r-th optimal convergence rate O(n *’*) is better. The result shows

that the required condition is weaker than the condition proposed by WEI Lai-sheng on consistence in 7-th mean of the ker-

nel density estimator for NA samples, and we convergence rate is obtained. Our results improve the one made by WEI Lai

-sheng.
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