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Abstract

The current study aims to provide nonparametric estimators of the conditional

variance and the dependence structure of a heteroscedastic spatial process.

When assuming zero mean along the domain, the approximation of the va-

riance can be addressed by linear smoothing of the squared observations. Then,

the variogram can be estimated from the standardized data. In the presence of

a non-zero deterministic trend, we suggest a modification of the latter method

that involves the residuals obtained from a local linear estimation of the trend,

together with corrections of the biases derived from the use of these residuals.

This work includes the results of numerical studies carried out to check the per-

formance of the proposed approach. In addition, the proposed methodology is

applied to monthly precipitation data collected on the continental part of USA.
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1. Introduction

For inference on geostatistical data, the underlying random process is usua-

lly assumed to be homoscedastic and, therefore, that the variance of the spatial
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