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SEMI RECURSIVE ESTIMATION OF CONDITIONAL CUMULATIVE
DISTRIBUTION FUNCTION FOR FUNCTIONAL DATA UNDER MIXING
CONDITION

Bouadjemi Abdelkader

ABSTRACT. This article studies the problem of nonparametric estimation of the
conditional model of a scalar response variable Y given a functional random vari-
able X. Our estimate is based on semi recursive approach. The asymptotic prop-
erties of the proposed estimators are established Under Mixing Conditions.

1. INTRODUCTION

Functional statistics are dedicated to the study of models involving data of a
functional nature, this field of research has experienced an explosion of work un-
der the impetus of the work of Ferraty and Vieu [|12] which studies the almost
complete convergence of the regression in fractal dimension.

One of the innovations existing in the functional framework since the last decade
is the introduction of the conditional allocation function estimator by Laksaci et
al [12]. Ezzahrioui and Ould said [8] study the asymptotic normality of the con-
ditional distribution function in both cases (i.i.d and a-mixing) using the Laksaci
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estimator et al [[12]]. However, Laksaci and Maref [17] establish the almost com-
plete convergence speed for spatially dependent explanatory variable. Results of
uniform convergence of the estimator were established by Laksaci and Maref [[17].
For robustness, we refer to Azzedine and al [2], and Attouch and al [1]. The
originality of the work of Tadj and al [21]] focuses on the study of uniform conver-
gence on the two real and functional arguments of the estimator of several condi-
tional models including the accuracy of the convergence speed. A pioneering work
that was highlighted by Laksaci et al [[12]] developing a robust alternative method
of conditional quantile estimator. Laksaci and Hachemi [|18]] study the conditional
distribution function by the local linear estimator. The generalization of this latter
result to spatial data was published by Rahmani it et al [22]. Thus Demongeot
and al [22]] to model the conditional distribution function for a local linear esti-
mator specify the almost complete convergence speed. Laksaci and Mechab [|18]]
provided a new basis for estimating the conditional chance function.

Historically the recursive kernel estimation method was introduced by Wolver-
ton and Wagner [26]], for recent results we refer to kharedani et al [[18] and Amiri
and al [4], and Bouadjemi [7]. Recently two main approaches have been devel-
oped in the paper of Benziad it and al [22], the first is based on the recursive
double-kernels estimate of the conditional distribution function and the second
is obtained using the robust approach, This work focuses on functional ergodic
data. Notably Ardjoun and Laksaci [5] contribute to this dynamic by their study
of conditional mode through the recursive approach.

Our contribution is to introduce a semirecursive approach to the estimation of
the conditional distribution function for functional explanatory variable i.e. of
random variables with values in a space of infinite dimension.

The outline of this paper is as follows: We present our semi-recursive estima-
tion in Section 2. The asymptotic normality of the proposed estimator is given in
Section 3. The proofs of the auxiliary results are relegated to the Appendix.

2. MODEL AND NOTATIONS

We beging by recalling the definition of the strong mixing proprety. For this we
introduced the following notations let 3%(Z) denote the o-algebra generated by
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Definition 2.1. Let {Z;,i = 1,2,...} be sticly stationary sequence of random vari-
ables. Given a positive integer n set

a(n) = Sup{|P(AN B) — P(A)P(B)|: A € 3§(Z) and B € 3¢°.,,(Z), k € N*}.
The sequence is said the o mixing ( strong mixing ) if the mixing coefficient

2.1 an) -0 as n — oo.

In the remainder of the paper, we suppose that (X;,Y;);—1 2 . is strongly mixing,

the process valued in & x IR where & is semi metric vector space. d(.,.) denoting
the semi metric. Assume that exists a version of the conditional cummultative

distribution function of y given X = x /x is fixed point in 3
Vee FandVy e R  F%(y) = P(Y <y|X = z).

The kernel estimate of the distribution function F* denoted F*, is defined by

Ser v iy K(hid(x, X)) H (hy' (y = Y3))
Fw) = S K X))

where K is a kernel, H is a distribution function and hx = hg, (resp. hy = hy )

Vr e Fand Vy € IR

is a sequence of positive real numbers. Note that this last estimator has been used
by Laksaci & al. ( [12] and [10])
A semi recursive version of the previous kernel estimator is defined by

Fe(y) — St BT K (o dla, X)) H (b (y = Y1)
/ S E[K] K (o) d(z, X)) /

Ve FandVy € R

The function H is a strictly increasing distribution function and b; (resp.a;) is a
sequence of positive real numbers lim,,_,.b, = 0.

All along the paper, when no confusion is possible, we will denote by C' and C’
some strictly positive generic constants. Consider now the following notations, for
any r € §,and fori =1,2,.. .

K= Ko d(@, X)), Ho=H(b v - Y),

~ 1 n R 1 n
Fi(y) =~ > E[K)|'K:H; and Fp(z) = - > EIK) K.
1=1 i=1
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3. THE MAIN RESULT

We introduce now some assumptions that are needed to state our results:

(H1) Vr > 0,IP(X € B(x,r)) =: ¢.(r) > 0, where B(z,r) = {2/ € F/d(z,2’) <
r}.
(H2) Forally € R V(zy,x2) € N2,
[FoH (1) — Fo2(t2)| < C (d(wr,20)™ + [t — t2])

with C >0,6; >0, f2 > 0and N, is a fixed neighborhood of =x.
(H3) The bandwidths (a;, b;) satisfy:
i Ve € [0,1] limy, e 28 — 3 (),

da(an)
ii. non(x) — oo and \/Lﬁ YoV On() (a’fl - bf2) —0 as n— 0
i Byt =) = B < ooasn — 0o
T (55

(H4) H has even bounded derivative verifies
/ﬁ@ﬁ@ﬁ<m
R
(H5) a-mixing sequence whose coefficients of mixture satisfy:

da>0,3¢>0:Vne N, a(n) <cn ™"

Theorem 3.1. (Normality asymptotic) Under assumptions (H1)-(H6),then for any
(x,y) € S x IR, we have

(n¢n(:c)>l/2 (ﬁf"‘(y) _ Fx(y)> 2)./\/’(()71) as n — oo,

Fr(y)(1 = F2(y)1 (K1) = [y (K*(5)) Buls)ds )
(K1)~ J; (K (s)yBals)ds)

where 0% =

)

Fo(y)(1 = F2(y)1 (K1) = [y (K*(5)) Buls)ds ) Ly
(K) ~ J; (K(s)yBals)ds)

A(x,y) = < (x,y) such that

D . . . .
and = means the convergence in distribution.
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Proof. We consider the decomposition

(o) - o) = = ([ [Fr) - ) F3) - B[Fr0) - P B |
3.1) +E[Fiy) - F*(y)F3))

The structure of the proof is based on the decomposition (3). Note first that the
result to state asymptotic normality will be obtained of first term of the right hand
side of numerator suitably normalized is asymptotically normally distributed, the
second term is negligible, and the denominator converge in probability. Therefore,
Theorem is a consequence of the following results. O

Lemma 3.2. Under the hypotheses of Theorem (3.1), we have

E [Fiy) - F(y)F| =0 (% > (o + 552)) .

i=1

Lemma 3.3. Under the hypotheses of Theorem (3.1), we have
~ oy )1 = Fr(y)B (K2(1) = [y (K3()) Be(s)ds
s ([F56) - P03 Gl ()
néu(an) (K(1) = J (K (5))Ba(s)ds)

"1
+ o (ZZI —%(ai)) .

Lemma 3.4. Under the hypotheses of Theorem (3.1)), we have

(nou(@)”? (| Fiy) = F* ()P ] = B Fi(y) = F*(y)Fp] ) =N (0,0%).

Lemma 3.5. Under the hypotheses of Theorem (3.1), we have

ﬁg —1 in probability.
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4. APPENDIX

Proof. (Proof of Lemma 3.2)

E[F(y)) = % >~ B [KEK] T E[H]X]] with B[H]X] = /R H'(t)F (y — bit)dt.

E[H;|X]] - Fo(y)| < / H'(1) | F¥i(y — bit) — F*(y)|

EIH|X] — F(y)| < C (! +07)
B[R] - P <eE 3 (a2 1)

E|Fi(y) - Fry)Fp| =0 (Z bu(an) (ol + 652)) .

Proof. (Proof of Lemma [3.3])

~

var ([ﬁﬁ(y) — F”(y)ﬁg} — E[FJQ\C/(ZU) - F“"‘(y)ﬁgD
— var[F&(y) — F*(y)F)
= var [ﬁf{}(y)] + F*(y)?var[F3)

~

— 2F*(y)cov| Fi(y), F]
To calculate
var [E‘f,(y)} = var[ Ly E[Ki]_lKiHl}
= i U‘”"[ E[Ki]ilKiHi]
+2 30, cou [E[Ki]—lmﬂi, E[Kj]—lz(jHj]
= Sy, E[K] *var [KiHi]
+2 Y EIK) T E[K,) cov [KiHZ-, KjHj]
= L+
Var [K;H] = E[KH}) - (E[KH])’

Var[KiH)] = F2(y) (0ala) K2(1) = [y (K3(5)) 0u(ais)ds ) + 0 (6.(ay))
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E K] = ¢u(a:) K(1) — /0 (K (s))'¢a(ais)ds + o(1)

(4.1)

pli) = () [rya+o (o +o) ) B[, =12
(4.2) E [KZ] = ¢p(a;) K (1) —/O (K7(8)) ¢u(ass)ds +o(1), j=1,2.
For I;:

S IR var K]
1, P >(¢< KA1 —f; K2(3))'6. (as)ds ) + o0 (4(a)

2 Lai=1 (¢ fO Vou(@s)ds + o(1) 2
_ Ly el o >(K2 fo (2(5))(5)ds) + 0 (6200
P 60 () oo o)

_ Fe(y)pr (K2(1) —f;<K2<s>>'5x<s>ds) e 1
Fi0) won(an) (KD — G (= 5m)
var [ﬁg] = var[ DI E[Ki]_lKl}
= Sy 111&7‘[ [K]*lK] + &>, cov [E[K]*lK E[Kj]*lK]}
= L3 1E[ ] vm‘[ ]—l— 7 > i BIK T EIKG] COU[Ki,KJ}
Var[K] = (0u(a)K*(1) = [ (K*(s))@ulais)ds) +0(0x(a)

Z | EIKi]” 2@@7’[[(]
62 (a) K2(1) = [ (K2(5)) 6u(ais)ds ) + 0 (9u(ar))
" 6ol K1) — [} (K (s)) qu(a i +of D)’
L baan) (K20) f& <>ds)+o<¢m<ai>>.
= Z =1 2
Ol (K I i(5)ds + (12 (a:)))

712% an)
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5 (K0 = [ 5)s) (z” | )
n0:(00) (K (1)~ 1K ()Y Ba(s)ds) = 0ula)
cov|Fi(y). Fp| = EIF}(y)F3] - EF§(y))EIF3)

— # S EIK;? 2H,) — 55" | E[K;|?F[K;H;|E[K]]

K
(H(t))'dt+ O (a.ﬁl b,52>> E[K?

| *FE
F*(y)
n—zzzz< v
¢x(a;)K(1) — fo
f

2

() ¢ (a;s)ds +0(1)>
I Fo(y) [(H(t dt+0<aﬁl+bgg)>
D D ¢z(a;) K(1) — fo (5))'¢u(ais)ds + o(1 )
= I-1I

So,

11 = 0ty (o +02))
I = Ly (Fy)) (%(a")K2 (1) _fol K*(s )'cbz(ais)dS) + o(¢z(as))

e ((bx K(1) fo ) du(a;s)ds + o1 ))2
(a,) F*W) (K? fo (K2())' Bi(5)ds) + 0 (0x(a:))

(a;) ( fo $)ds + of1 )>2

(K2(1)—fo(K2(5))’Bx(s)ds> (n 1 )

5 +0
(1) — J; (5 () u(5)as) =7 ()

== n2¢m(an) Zi:l ¢x

cov [F\ﬁ(y)a F 5} - :;Szc)tf;

So,
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Proof. (Proof of Lemma [3.4) We use the technique of masry [[19] for proof of
lemma. For beguin we need further notations:

Qn = iy BIK) T G H; — S 5T BIK) ™ B[R H]
B |0, EIK) T KH, — B0 S BIK] T BIKHI)|
= i [BIK] K[ H; — FP(y)] — E[E[K] 7 K[ H; — F*(y)]]
= % Z?:l Zi(x7 y)'
To establish the asymptotic normality of Q,. We normalize Z;(x,y) by: Z; =
Volan)Zi, Sy =>"0 Z;. So, that Var(Z;) = ¢(an)varZ; — o* asn — oo. Now

we can write:
n(an)Qn = % V no(an) Z?:l Zi(z,y)
= \/Lﬁ Z?:1 P(an)Zi(x,y)
= \/Lﬁ E?:l Z@
— L.

We need show that: )

vn
The proof of asymptotic normality for S,, we employ bernstein’s "big block-small
block" procedure use in Masry [19]. partition the set {1,...,n} into 2k + 1 subsets
with large blocks of size u = u,, and small blocks of size v = v,, and set k = k,, =

S, 3 N(0,0%).

n
Up + Uy, '
Let {v,} be a sequence of positive integers satisfying v,, — oo such that v, =

o(v/nd(a,)) and o)

of positive integers {¢,}, ¢, — oo such that:

a(v,) — 0 as n — oo implies that there exists a sequence

(4.3) 0nUn = o(\/nP(ay)) qn ﬁa(vn) —0 as n — .

Now define the large block size as u,, = [m] . When n — oo we have:
dn

(4.4) os0, 0, Lag,) — o0

U, n Up,
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Let 6; ¥; (; be define as follows:

u+v —+u

(4.5) = Y Zi0<j<k-1,
i=j(u+v)+1
()@

(4.6) V= Y Z0<j<k—1
i=j(u+v)+u+1

and

(4'7) Ck::: EE: éz.

i=k(utv)+1

Then S,, can be writtes as:

k—1 k—1
Sa=> 0+ Y U+ ¢ =504 4 350
=0 =0

The technique consists to show that:

1 1
(4.8) ~ [E[SI] =0, ~ [E[SY]] =0,
k-1
(4.9) |Elexp(itn~'/25W) — H Elexp(itn~'/?;]] — 0,
=0
(4.10) % [S(l)] — o2,
=
(4.11) " z; E[(ngj\&j\xx/@] — 0.
=

For € > () equation show that S and S® are asymptotically negligible,
implies the summands {§;} in S are asymptotically independent, and —
(4.11]) are the standar Linderberg-Feller conditions for asymptotic normality of
S® under independence. Since E[Z;] = 0, we have E[§;] = E[¥,] = E[(] = 0.



SEMI RECURSIVE ESTIMATION OF CONDITIONAL CUMULATIVE DISTRIBUTION FUNCTION 147

We begin by verified (4.8).

%[E[SQ)]Q} = H > 1\If]]
- Howicre)
= 12 o lvar[¥ ]]+%Zml>o[c‘w[q’i’mi“

= A1+A2

(4.12)

Now, from the Davydov’s inequality we get:

S farlw]
1 j+1) (u+v >
o T ylEEERLE]
= Y [varlZ]] + - S Sy [eovlZi Z)]
=S [varlZi] + - Xy X ali - 5) [[E

PPIEZ )|

Here

%i [var[Z]] = gb(sn) i [var|Zi]],

i=0
so that a constant C, exists independent of 7, such that

n

1 & - C, .
- ; [var[Zi]} < foralli=1,2,....

Hence, by (4.13)),
1 v v v ) )
E [Uar[\l’j]] < ECQ; +4Zi:0 Zj:O CY(Z _])
< G +4370 (v —i)a(i)
< C//E
Thus,
A, <t kv
n’
Next,
k-1 k—1 (G+1)(utv)  (G+1)(utv) v

LYY S o2 2] <G Y al).

0 i=j(utv)+u+1i=j(utv)+ut+l =0

s
Il
=)
-
Il
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Therefore

l [E[S(Q)]Q] <Oy

kv -
— )| — 0 — 00.
" " + E: a(z)] as n — oo

By similar arguments for [[4.12]], we find
1

— [E[S¥?] < C5E [1 + E} — 0 as n — oo.
n n u

This yields the proof of (4.8).
Property (4.9) is an sequence of the following lemma of Volkonsky and Rozanov
(see the lemma (5) in Masry [|19] ). Using this lemma, we have

k—1
|Elexp(itn='/25W] — HE[exp(itn_lﬂéjH < 16K, (a(vy,)) 165(&(1}”)),
=0 "
which tends to zero by (4.4).
Now we establish [4.10k

Zk , E[0;)”
% 4 vars,
- n 25:01 f(%ﬂfﬂ varlZi] + Z] —0,4 i T{ﬁ:)uﬂ cov|Zs, Z;)
= ———0° +o(un).
The definition of u,, and v,,, we get the result which completes the proof of

By the hypothesis on H(.) and F(. | =), we have | H(y) — F(y | ) |< 2, it follows
that

_ZE[ ]I{|A\>e¢75 }}<CZP|A|>EO‘SR].

On the other hand, we have
LY
s, ~ (nen(z))
So, for all ¢, and if n us biggish, then P[|A;| > eog,|=0 which implies that

— 0.

% Z E [Af T{ja,>e05,1| = O for n biggish. We finish the proof. O

i=1
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Proof. (Proof of Lemma [3.5) So, by using the same arguments as those used by

Bouadjemi [7] we get

E [(ﬁg - 1)} 0
Var [ﬁg} —0

131'"3 —1— 0 in probability.
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