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where
1 .. 1
k(7) . ¥ a7 costydy,
illustrating the ‘“bandwidth” role of 2. (See [1].)

Moore and Yackel [5] have made a detailed comparison of window vs. k-NN
type density estimates and conclude (not surprisingly) that one does better with
k-NN estimates near x where £(x) is small (and presumably vice-versa). A direct
comparison of practical k-NN type estimates vs. window type estimates for
E(Y|X = x) must of course include the prescription for choosing k or 2 as well
as for choosing the shape, e.g., uniform, triangular or quadratic examples as
given by Professor Stone, or as determined by Q here. Any Q within the same
equivalence class (in the sense of [9]) will give the same (asymptotic) results, so
within a class, computational ease can be the criteria. To choose from among
a finite number of representatives of equivalence classes compute min, V(1) or
min, R(2) for each representative and take the minimizer over the representatives
tried.
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REPLY TO DISCUSSION
First I wish to thank an Associate Editor handling the paper for suggesting
that it be used for discussion. I also wish to express my gratitude to him and
the other discussants for the wide variety of interesting, thought provoking and
uniformly constructive comments and to the Editor, Richard Savage, for his
help in improving the accuracy, style and readability of the paper.
Cover wonders why continuity requirements are not needed for consistency.
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