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Macroeconomic data such as GDP and interest rate has been considered to
have stochastic trend, which is represented by a nonstationary process such as unit root and long
memory process in Econometrics. To analyze nonlinear relationship between multiple economic data,
the non/semi parametric nonstationary regression model is often applied. To study various
nonstationary semiparametric model, we have provided asymptotic theory about a kernel function such
as its uniform convergence rate and asymptotic distribution.
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