Some properties of the normalized periodogram of a fractionally integrated separable
spatial ARMA (FISSARMA) model

Abstract

In this article, we study the properties of the normalized periodogram of the Fractionally
Integrated Separable Spatial ARMA (FISSARMA) models. In particular, we establish the
asymptotic mean of the normalised periodogram and the asymptotic second-order moments
of the normalised Fourier coefficients. We also establish the asymptotic distribution of the
normalised periodogram. Some numerical results are also provided.
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