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Abstract  This paper is concerned with nonparametric statistics for the stress release
process. We propose the local time estimator (LTE) for the stationary density and show
that it is unbiased and uniformly consistent. The LTE is used in constructing an esti-
mator for the intensity function. A goodness of fit test for the intensity function is
also presented. In these studies, the local time of the stress release process plays an
important role.
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