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Asymptotic optimal bandwidth selection in kernel

regression function estimation

Kyoungha Seog ¢ - Daehak Kim °

Abstract

We considered the bandwidth selection method which has asymptotic optimal

=12 in kernel regression function estimation. For the proposed

convergence rate n
bandwidth selection, we considered Mean Averaged Squared Error as a performance
criterion and its Taylor expansion to the fourth order. Then we estimate the band-
width which minimizes the estimated approximate value of MASE. Finally we show

the relative convergence rate between optimal bandwidth and proposed bandwidth.
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