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Necessary Conditions for Uniform Convergence

of Rosenblatt’s Density Estimates
By Chen Xiru (M&#3%)

Abstract

Let X,,., X, be iid, samples drawn from a population with probability den-

sity function f, Thc so-called kernel estimator of f has a form

where h >-0 is a chosen number, and K is a chosen function called the kernel. If

'1/2, when - 1<<{x<C1

K(X):{ / ’ . =iy

0, otherwise
then the corresponding f, is called Rosenblatt Estimator. For a class of continuous
kernel functions and for b, satisfying some condition, Schuster proved in [5] that
the nccessary condition for

lim{sup|f.(x) - f(x)|}=0, a.e,

is that f is continuous uniformly on R!, In this article we show that the same

conclusion remains true for Rosenblait Estimator, without any restriction on h,,
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