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THE RANDOM WEIGHTING APPROXIMATION OF THE SAMPLE
MEAN OF AR(1) SERIES

FAN JIN-CHENG MEI CHANG-LIN

Department of Mathematics Xi'an Jiaotong University,710049

Abstract In this paper,the asymptotic expansion of the distribution of the samplemeanof stationary AR(1) seriesis
discussed and the convergence rate of the randomweighting approximation is investigated.Under mild conditionsiit is proved

thatthe convergence ratecan reach o(1/n~(1/2)),where n is the sample size.
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