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The Moment Estimator for the Diagonal BL Time Series
Model and Its Asymptotic Distribution

Chen Jiazin

(Dept. of Math., Shantou Univ., 515068)
Abstract
The problem of estimating the parameters b and o2 in the simple diagonal BL model

T, = e; + bxy_1€;—) is considered, where {e;} is white noise with E(e;) = 0, E(e¥) < +oo;
The asymptotic normality of the moment estimator of b and ¢? is proved.

Keywords BL model, moment estimation, invertibility, stationarity, convergence in dis-
tribution, convergence in probability, limit distribution.
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