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Abstract:  Under the symmetriex-stable distributional assumption for the distur-
bances, Blattberg and Sargent [3] consider unbiased lestanators for a regression

model with non-stochastic regressors. We study both tleeofatonvergence to the true

value and the asymptotic distribution of the normalizedeof the linear unbiased es-

timators. By doing this, we allow the regressors to be ststitiand disturbances to be

heavy-tailed with either finite or infinite variances, whére tail-thickness parameters
of the regressors and disturbances may be different.

2000 AMS Mathematics Subject Classification: Primary: 62J05; Secondary:
60E07.

Key words and phrases:Asymptotic distribution, rate of convergence, stochastic
regressor, stable non-Gaussian, finite or infinite varigneavy tails.

THE FULL TEXT IS AVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=27.2&nrA=9&ppB= 275&ppE= 302

