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LARGE DEVIATION RESULTS FOR THE ESTIMATIONS OF
COVARIANCE AND MEAN OF LINEAR STATIONARY
PROCESSES

Caexc Bine
(Institute of Applied Mathematics, Academia Sinica)

‘We consider the disorete time linear gtationary prooess:
X (8)= ga,e(t—j), 5=0, +1, £2, «e
‘Where {e(2)} i a {&F;}-stationary ergodic marbtingale difference sequences. We assume
@y=1, JS“_,O |a;| <co and H[&?(t)]|.# 1] =02>0a.9. Let the sample covariance function
and the sample mean funecbion of the process X () be respectively:

Py =% X DX t+8) =Fa(—h), k=0, 1, 2,0n

t=
N N
and Wy =L 3 X (¢)where N is an arbitrary positive integer. The aim of this paper is
=0

to derive large deviation for the sample covariance function and thesample mean
functions,
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