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We derive the limiting nonstandard distributions of OLS(Ordinary Least Squares
Estimators) for the following three kinds of regression models; (1) both independent
variable and error term follow I(d) (d> —%) process, (2) independent variable follows I(d)
(d>71) process and error term follows stationary process, (3) independent variable
follows stationary process and error term follows I(d) (d> —%) process. We also consider
the statistical estimation method of d in the frequency domain.

"KEY WORDS : I(d) process (d> —%—), weak convergence of probability

measure, (d-1) fold integrated Brownian motion,
pseudo spectral density function.
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