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Abstract

For nonlinear time series, we study a kind of functional-coefficient autoregressive and linear
regression mixed model. We propose a two-stage method to estimate coefficients, in which
the first stage estimates function-coefficients based on local polynomial technique by fixing
constant coefficients, and the second stage estimates constant coefficients by fixing
function-coefficients. Consistency and asymptotic normality of the proposed estimators are
established. Simulation studies are conducted to empirically examine the finite sample
performance of the proposed method, and a real data example is used for illustration.
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