On large deviations for the Gaussian autoregressive process in the stable, unstable and explosive cases

B. Bercu �

June 15, 1999

Abstract

For the Gaussian autoregressive process, the asymptotic behavior of the Yule-Walker estimator is totally different in the stable, unstable and explosive cases. We show that irrespective to this trichotomy, this estimator shares quite similar large deviation properties in the three situations. However, in the explosive case, we obtain an unusual rate function with a discontinuity point at its minimum.

A.M.S. Classification: 60F10, 60G15, 62G05 Key words: Large deviations, autoregressive Gaussian process, estimation

�

Laboratoire de Mathématiques, Equipe de Probabilités, Statistique et Modélisation, Bâtiment 425, Université de Paris-Sud, 91 405 Orsay Cedex, France. Home-page: http://www.math.u-psud.fr/¸bercu