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Abstract
We consider the problem of modeling long-memory bivariate time series.

A simple case arises when the data are obtained by aggregation over equally spaced time intervals with large interval length, in which case each component of the time series is approximately a fractional Gaussian noise process. We study the use of the limiting model for modeling the contemporaneous dependence structure of a long-memory bivariate aggregate time series. In particular, we develop a likelihood ratio test for testing the equality of the Hurst parameters characterizing the long-memory of the two component time series, and derive its non-standard asymptotic null distribution. The new methodology is illustrated by a real bivariate time series obtained from measuring the precision of the movements of a robotic arm.
(This is based on joint work with Dr. Henghsiu Tsai and Mr. Heiko Rachinger.)

中山大學應用數學系
敬 請 公 告！ 歡 迎 參 加！

演講查詢：http://www.math.nsysu.edu.tw/seminar/semi.html
應用數學系：http://www.math.nsysu.edu.tw
校園立體圖：http://web.nsysu.edu.tw/files/11-1000-1503.php?Lang=zh-tw
交通查詢：http://www.nsysu.edu.tw/files/90-1000-7.php?Lang=zh-tw
