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The book contains a large number of known and recent results on nonparametric estimation of densities and regression functions for stochastic processes in discrete and continuous time. Kernel estimates
for regression functions are applied to the nonparametric prediction problem. To describe the dependence structure in a stochastic process the author used diﬀerent mixing concepts and applied coupling
techniques.
The corresponding inequalities for mixing processes are presented in Chapter 1. Chapter 2 contains results
on density estimation for discrete-time processes where the optimal asymptotics are obtained for quadratic
errors. Furthermore conditions for uniform almost sure convergence and asymptotic normality of kernel
estimators are established. Nonparametric estimators for the regression function in a model with random
regressors are studied in Chapter 3. The optimal asymptotics are obtained for mean square error. The
results are applied to the prediction of Markov processes of order k and other processes. Chapters 4
and 5 contain results on estimators of density and regression functions and applications to the prediction
problem for continuous-time processes. In contrary to the discrete time case for continuous time processes
with irregular paths the eﬀect of superoptimality appears.
This book contains almost all important classical and a large number of new results for nonparametric estimation if the sample is a stochastic process. It can be recommended not only as a very clear
introduction. One can ﬁnd results and hints for many problems. Even specialists will ﬁnd several new
results.
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