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Abstract The main objective of this work is the nonparametric estimation of the
regression function with correlated errors when observations are missing in the
response variable. Two nonparametric estimators of the regression function are pro-
posed. The asymptotic properties of these estimators are studied; expresions for the
bias and the variance are obtained and the joint asymptotic normality is established.
A simulation study is also included.
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1 Introduction

The local polynomial fitting is a attractive technique used for estimating the regres-
sion function. Many authors have studied the asymptotic properties of the local poly-
nomial fitting in a context of dependence (Masry 1996a,b; Masry and Fan 1997;
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