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ASYMPTOTIC PROPERTIES OF MOMENT ESTIMATION FOR A
DOUBLY STOCHASTIC MODEL:1.SAMPLE AUTOCOVARIANCE
(AUTOCORRELATION) FUNCTION

LU ZUDI

Institute of Systems Science, the Chinese Academy of Sciences, Beijing 100080)

Abstract Since Tjpstheim (1986) put forward the doubly stochastic model, there have been many works mainly on the
probabilistic properties (e.g., stationarity and ergodicity),but has been very little on the statistical inference. In the present
and subse
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