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Abstract

In this paper, we focus our attention on the following near-explosive autoregressive process:
{Xk,n = 0nxk-1,n +gk,n

.When 6, >1 and p, — 1 in the near-explosive case, the asymptotic dis-
Ek,n = pngk-l,n +Vk

tributions for the least squares estimator of 6, can be obtained.
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