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Least squares estimator of the first-order and mildly explosive autoregression
with mixing errors
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Abstract: The least squares (LS) estimator is studied for the first-order and mildly explosive autoregression with ¢-mixing errors.
Under some weak conditions of E(u,)=0, E(lu,1*) <o and ¢(n)=0(n"), the limit distribution of standard Cauchy distribution
is obtained for the LS estimator. Some simulations are given, which agree with the theory results. As an application, the first-order
mildly explosive model and autoregressive coefficient interval estimation are used to study the growth process of share price for the
NVIDIA corporation common stock from 2013 to 2023.
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