Pure Mathematics Zi2%(%%, 2026, 16(2), 39-52 Hans i
Published Online February 2026 in Hans. https://www.hanspub.org/journal/pm
https://doi.org/10.12677/pm.2026.162033

A BB A R O JE S TR A3

R IR
VLPHEE TR 22205, VLG &)

ks H B 2025412 H26 H s A HEM: 20264E1H29H: KA H . 20264E2H5H

wm B

A SCR R AU T T g i BERE L S AR A AT IR S Hh v, SRE BN TR RSk BRI .
BINEBAR R T R A M T BT R AT RE R, REER FRAEEA KA T AREX T B R B v AR 5
BIRAHTRY, KA TASOIE AT R EA S HERENL ESE.

XKigid

HRRREN LR SRR, FhUhTh, TIRE%

Nonparametric Threshold Reweighted
Nadaraya-Watson Estimation for Stochastic
Volatility Models with Jumps

Jian Feng, Yunyan Wang*

School of Science, Jiangxi University of Science and Technology, Ganzhou Jiangxi

Received: December 26, 2025; accepted: January 29, 2026; published: February 5, 2026

Abstract

In this paper, the Reweighted Nadaraya-Watson estimation method is adopted for the nonparamet-
ric estimation of the stochastic volatility model with jumps, and the impact of jumps is eliminated
by introducing a threshold function. This method not only inherits the excellent bias property of the
local linear estimation, but also ensures the nonnegativity of the estimated value of the diffusion
coefficient under finite sample conditions. Theoretical analysis shows that the estimator constructed
in this paper is consistent and asymptotically normal under mild conditions.
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