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12.3 Degenerate U-Statistics
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Yo THI Pah(Xs,,... X5) WA CB={B1,.0) THVEEXOERSE. ACBERBESH BIZON
TR Pah(Xp,, .., Xp,) B BIE SRV (FDE B—ADr— cAOERIZESHW) T, (X;:] € A)
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Eoyind. HE, ZH Hy o OEEDPS, FED Xy, ..., X ORBHEDEADV G X SNTHD he(X1, ..., Xe)
DM SHHRFED 012725 & WD FEIRT h, & strongly degenerate TH 5. Wz 5 &, EED 120D
position TH L7z & & [h(x,Xs,...,Xc)dP(x) =0 L UCTHZAS. HROHEHT, U, 13 X1,.... X, Dc &
D ADIRNERITHAF U AR O IR S & fEHRI T H 5.
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Gnf = Vn(P, — P)f (REERE)
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3!
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Pn(flf2f3)

—Pn(f1f3)Gnfo — Pn(fafs3)Gnf1 + QT

2OHDESIIAUSE 1 THE CALIZEN W 11 = 19 7& ig, 11 =13 7£ i2, 11 7& 19 = ’ig, 11 =19 = 13 DGE
BATWD Z EITERETHIEIH S 2.
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71— IVEIDRRERE [FRRD 71— 3 )V DR O TH 5.

ZoMEEZRTWS BT, BX6NA -2V —F VO ESEREECTHHEST 5 LM THE. Thid
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Example 12.8. General kernel. £ U, 1= fo, f1, fo,... B Lo(X, A, P) DEREEZETD L, (k,...,ke) D
FEBBETHEL D Lz EDOME fr, X - X fr, 1& La(X°, A P DERKEL 725, LD K
BH—2IE alkt, s ko) = (hes oo X oo % fo) LEHT S 2,

hc(l‘l, ...,.%'C) = Za(k;l, '--akc)fkl X e X fkc
LEIL (o7 —) TEH).
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F0, {y}oo, Ba—v—FIThb. £oThdyecHMBFELTy, »y TH5.
ZDrE, y=0%25%5. fEEDOne NIZXHL
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y=0Thd. LoTEROANEFLNT=. O

Example 12.9. Second-order kernel. ¢ = 2 OB &, |ADOHWIZKRAINICHE L 2 E RV H LS. Z— 2L
hy WHFFT 2 |ARAD £ HELTVEDT, BMOEAE K : Ly(X, A P) > LyX, A P) %, Kf(z) =
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/ £ { [ ety <x>dP<x>}g<x>dP<y>

b, v hvaIy MEHETHE I LIF
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<00 (hy D2 FHFEME)

o,

[ [ e Papapy Zr\m\ < oo
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D% Ly(X, A, P)

D, HEMZELNL N a3y MEAZETHS., bV b a3y MNEDMEHZOBAMETH S hy 1200
TIE, ARZ MVERD S INFEMEDEATE N, A1, ...(0 A2 < o00) &, Xtd 2 EABK fo, f1,... FIELT
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L &FHIT S, degenerate 71— )b ho IZXUT, [FEAME OIS 2EAREEIZ 1 TH 5.

fo=127F5.
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