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Abstract

Forn=1,...,n,let z,;,i = 1,...,n, be points in a compact subset
in ®¢,d > 1, at which observations Y;,; are taken. It is assumed that
these observations have the structure Y,; = g(zn;) + €ni, where g is
a real-valued unknown function, and the errors (€,1,...,Enn) coincide
with the segment (&,,...,&,) of a strictly stationary sequence of ran-
dom variables £, &, . ... For each z € R¢, the function g(z) is estimated
by gn(z;Tn) = Y1) Wai(Z;Ta)Yni, where z, = (Tn1,...,Znn) and
wpi(-; ) are weight functions. Under suitable conditions on the under-
lying stochastic process &1, &2, . . . and the weights wy;(-;-), it is shown
that the estimate g,(z; z,) is asymptotically unbiased, and consistent
in quadratic mean. By adding the assumption of (positive or nega-
tive) association of the sequence &,&;, ..., it is shown that g,(z;z,),
properly normalized, is also asymptotically normal.
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1 Introduction

For each natural number n, consider the design points z,;, ¢ = 1,...,n in
¢ d > 1, which, through a real-valued (Borel) function g defined on %9,
produce observations Y,;, subject to errors €y;, 1 <1 < n. That is,

Yo = g(zni) + €ni, 1<i<n (1'1)

It is eventually assumed that, for each n, (€n1,...,€nn) is equal in distri-
bution to (&1,...,&n), where {£,}, n > 1, is a (strictly) stationary and
(positively or negatively) associated (see Definition 1.1) sequence of random
variables (r.v.s). The problem we are faced with here is that of estimating



