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STRONG CONSISTENCY OF THE NEAREST NEIGHBOR-KERNEL
ESTIMATORS OF CONDITIONAL DENSITY FUNCTION

Lrv ZryuxN
(Unsversity of Science and Technology of China)

Let (X, V), (X4, ¥Yyq), +», (X,, ¥,) be R*x R%—valued i.i.d. random vectors, and
J(y|=) the conditioral density function of ¥, given X =x. Note that the existence of the
density of (X ,Y") is not assumed here. In this paper, we introduce the nearest neighbor-
kernel estimator f.(y|z) of f(y|2), and establish the strong consistency of f,(y|z) under
gome mild conditions.
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