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Abstract:

We study the first-order bifurcating autoregressive processes with Weibull type inno-
vations, i.e. X; = ¢X|;»| + &, where |x] is the largest integer which does not exceed
x, and {(&x,&x+1)} is a sequence of independent and identically distributed random
vectors with Weibull type distribution. The coefficient ¢ and tail index « are two pa-
rameters we are interested in. Using point process methods, we obtain the joint limit
distribution of (¢,, &). They are asymptotically independent.
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