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Pointwise Consistency of L;-Norm Nearest Neighbour
Estimator of the Conditional Median

Hong Shengyan
(Anhui University)

Abstract

Let the population (X, Y) be an R4 x Rl-valued random variable. Based on a sequence
of random samples drawn from this population, we construct L,

estimator of the conditional median of Y on X which is define
conditional distribution function of ¥ for
this estimator under mild conditions.

-norm nearest neighbor
d as the median of the
given X. We obtain the pointwise consistency of
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