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~Strong C0n51stency of Estimates of Paramcters
for Multiple TAR Modcls

Song Xingywan* Deng Jixian

Abstract ‘
Through studying markov properties of the multiple Threshold Autoregressi-
ve(TAR) Model in which the order, the thresholds and delay par;uﬁeter are giv-
en, we obtain the strong consistency of the least square estimates of the coeffic-
int matrices and covariance matrix of the white noises, The results extend the
corresponding results of paper(6),
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