
Exercise D
.
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Wi (x) y :(x)- Erwick (Nadaraya - Watsan(

Note that Wi(x) >0 Xx
, therefore there ore ne singulanty issuee at

the denominator

Maleover
, wi(x) is differentiable everywhere .

Hence the function

fun(x) is differentiable
e

~ -

· I the kemel is , inted ,
the Epanechnikov , then

wi(x) =

+ w(X -Xi) ; w(t) = (1 - +2) +(t) - 1)

Hence
,
because of the indicata function , the Epomechminov Kemel is not

differentible for volues of t = 11 =(X-Xi) = =1 .

Hence
,
the estimator frw is not differentiable (but it is continuous) .
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