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0 1 2 3 kH : m  = m  = m  = ... = m   #�@  1 i jH : m  m≠   ������� i, j  ��	0&� 
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��1#����D&>��D�.�	 ij j ij j ij ijY   =  m (X ) + σ (X )ε ,  
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i = 1, ... ,n , j = 1, ... ,k ,  

j ij ij ijm (X )  =  E(Y |X )  0�� !	
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Nadaraya J Watson Estimator (NW),   2
j ij ij ijσ (X )  =  Var(Y |X )0��01�%#����1�#�@   ijε  
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j ir mix ir jr=1 i=1

f (X )Y  -  m(X ) I(r = j)
U (y ) =  f (y)p  - 

σ (X ) f (X ) p
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∑∑ ,  j = 1, ... ,k,  

 -  < y < ∞ ∞    C�����  jU (y)  %�
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