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Consistency of Kernel Density Estimation for
Randomly Censored Data
YE Cai-yuan, WU Qun-ying, LLIU Zhen
(College of Science, Guilin University of Technology, Guilin 541006, China)

Abstract;: In this paper, we study the estimation of a density function based on censored data by the kernel smoothing
mothed when the survival and the censoring times form a stationary strong mixing sequence. Pointwise consistency and u-
niformly strong consistency of the kernel density estimation are derived.

Keywords: censored date; kernel density estimation; pointwise consistency; uniformly strong consistency
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