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Abstract: Recently, Pfaffel and Schlemm have investigated the Manrkb—Pastur
type limit (n — oo andlim, ,.n/p = A > 0) of the sample covariance matrix
p~1X,tX,, whereX,, is thep x n random matrix with dependence such that each
row of X, is given by a certain linear process. They have also detedhrtime limit
spectral measure by giving the functional equation for iisles transform.

In this paper, we will see that such a limit spectral meassir@ compound free
Poisson law and, in the case where dependence is given by Mieleth Gaussian
process, the sample covariance matrix can be regarded gsooowh Wishart matrix
and, hence, gives the random matrix model for a compoundfoesson law. We will
also give an application of compound Wishart matrix to ttaistical data analysis of
times series.
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