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Abstract: 

We explain how increasing regression functions can be estimated by increasing 
rearrangements of unconstrained nonparametric estimators.
Possibilities of applying such constrained estimators to test for monotonicity of 
regression functions and problems arising from the asymptotic expansion of the 
estimators are discussed.
We propose  several  new tests  for  monotonicity  based  on  different  empirical 
processes  of  residuals.  The  asymptotic  distributions  and  small  sample 
performances are presented.
(Joint work with Melanie Birke.)


