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U-Statistics are a broad class of nonlinear functions. Their asymptotic nor-
mality has so far been proved for iid data and under various mixing conditions
such as absolute regularity, but not for strong mixing. We use a coupling technique
introduced in 1983 by Bradley [1] to prove a new generalized covariance inequality
similar to Yoshihara’s [4]. It follows with the help of the Hoeffding-decomposition
[3] and this inequality that U-statistics of strongly mixing observations converge to
a normal limit if the kernel of the U-statistic fulfills some moment and continuity
conditions.
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