Central limit theorems for non-smooth functionals related to crossings (via the Hermite polynomial expansion).

Marie F. Kratz^� José R. León^y

August 12, 1998

Abstract

Let X = (X_t, t ˘ 0) be a mean zero stationary process with variance one and some conditions on its function of covariance r. Central limit theorems and asymptotic variance formulas are provided for both the number of maxima in an interval and the estimator of the square root of the second spectral moment of the process. This is an application of the previous work of the authors in which Hermite polynomial representations were given for the number of crossings and for the number of maxima.

�U.F.R. de Mathématiques et Informatique. Université René Descartes, Paris V . yDepartamento de Matemáticas. Facultad de Ciencias. U.C.V. Venezuela.