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Convergence for Kernel Estimation of Error Density in M-Estimator

L1u DONGHAI
(Chinese People’s Armed Police Force Academy, Langfang, 065000)
Miao Baiql PENG HENG
( Department of Statistics and Finance of University of Science and Technology of China, Hefes, 230026)

Linear model V; = ri3+e;, ©=1,2,---, where {€;}32, i.i.d. with unknown density f(z). In this paper, we
consider some converegence of kernel estimation of error density based on the residuals of M-estimation. Under
weaker assumptions than references, the article proves the weak local convergence, the strong local convergence

and the strong uniform convergence of kernel estimation of error density.
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