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Abstract
Consider the following nonparametric model: Yni = g(xni ) + εni , 1 ≤ i ≤ n, where
xni ∈ A are the nonrandomdesign points andA is a compact set ofRm for somem ≥ 1,
g(·) is a real valued function defined on A, and εn1, . . . , εnn are ρ−-mixing random
errors with zero mean and finite variance. We obtain the Berry–Esseen bounds of the
weighted estimator of g(·). The rate can achieve nearly O(n−1/4) when the moment
condition is appropriate.Moreover,we carry out some simulations to verify the validity
of our results.
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1 Introduction

Consider the following nonparametric model:

Yni = g(xni ) + εni , 1 ≤ i ≤ n, (1)

where xni ∈ A are the nonrandom design points and A is a compact set of R
m for

some m ≥ 1, g(·) is a real valued function defined on A, and εn1, . . . , εnn are random
errors with zero mean and finite variance.

It is well known that the regression models have substantial applications in prac-
tical problems. Stone (1977) first introduced a weighted regression method to get
the estimator of g(·), and then Georgiev (1985) adapted it to the fixed design case.
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