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The Geometric Ergodicity of a Non-linear Time Series Model under
the Random Environment

WANG Yun-yan,> YU Zheng
(School of Math-Sciences and Technology  Changsha 410075, China)
Abstract . In this paper we consider the non-linear time series model under the random environment  x, = ( at x—1

‘ LR a, | X | rB)l/rEz(zt) We discuss the geometric ergodicity of the iterative sequence defined by this model -
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