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ADbstract

We develop in this thesis the recursive relative regression estimator using
real, independent, and identically distributed random variables. Classical
regression estimators may provide unreliable prediction results in the
presence of outliers.

The recursive relative estimator performs better in such cases; moreover, it
allows updating the estimation at any time when new observations are added.
We establish its almost complete convergence and specify the rate. Then, we
generalize our relative estimator to the dependent case. For both situations,
in a simulation study, we use the relative estimators to make predictions of
time series and evaluate their performance compared to various
nonparametric estimators in order to support our theoretical results.
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