Jooooogoogoogon

00000 (oOoOooooog)

1 0000

Granger and Joyeux (1980), Hosking (1981) 0 0 0O O 0O 0O O O ARFIMA (autoregressive fractionally integrated
moving average) JO0 00, ARIMA(DOOOUOOOOOO)00000O0OOO0OOO0OOOO0OOOOOO,O00
0000000000 (hyperbolic) D0 OOO0O0OOO, 00000 (ODOOQOOUOOOOOOO)O0DOOUOOOO
gooodoobobobbbooooobbbboooooobobbbbooooooo

ggbooboobbooobooboooboobo0obOobDo0b0oobDbooboboobDboobooboobo
gobooboobooboboboboobuoobooboobuoobuooboobbOoboboobbOoobo
ggdooooobboobobbood

000000000000, Beran and Terrin (1996), Horvath and Shao (1999), Horvath (2001), Ling (2007)
O0,ARFIMAOOOO0OODODDOOOOOOO0O0OODODODOOOOO0O0O00OoooDoOoOoOoOoOoOoo,0o0oon
00000 (000000 000)000D00U0ooO0Og, sup-Wald 000 (Andrews (1993)) D00000O0O
gooodo,bbbtodoodouobbbbbooooooboboobob

gogoobooooobooobooobobooob b, bbb boobbooobbobbg
ggbooboobooboobo,0ooboooboobooboo

2 sup Wald OO

0000000000 k O ARFIMA(p,d,q) 0000000:

ygl) — (1 _ L)fdquil(L)’l/J(L)Et — Z;.;O hlj(_al[))st t= ]_, .. .,k[)

(2) _ —dago 4—1 _ N _ (1)
yo =1 —-L) ¢ H(L)p(L)ee =3 g ki(—b)ee t=ko+1,....,T

Yt =

000 {&}~1IID(0,1),¢(L) =1-3"_ ¢ L', (L) =1->17 L, 000 LO0000000,0<d<0.5,
_ oo T(j+d : . .

(1= L)~ = 5%, by I 000 0 Ling (2007) O Assumption 4.1 0000, 000 | < 10000,
d(z) £0,9(z) £000000000, ¢, #0, ¢, #00, ¢(2) 0 ¢() 0000000000000000
N=(d1, s Pp,%1,--,%,)", 610 = (d10,7')', 020 = (d2o,n")', m =p+q+1000061,0,0 00000000
0000Ling (2007)000000,0000000 ©0 R"0000000000000000 break fraction
O7m=k/TO0O,0<7<19<7<10000break fraction0 000000000

Beran and Terrin (1996), Horvath and Shao (1999) 00000000000 DO:
HO : d10 = d20 for allt wv.s.

Hi(k):y: = yt(l) fort<k and vy = yt@) for k <t with dig # dao for some k € [T, 7T,

000 [|]000000000 Whittle 000000000 sup-Wald0OOOOOOODO, 000000000
000000000 0Horvath (2001), Ling (2007) 000000000000000000000000
000000000000000000000,Ling (2007)00000000 CSSO000000000 sup-Wald
0000000000
OkelrT,7T)0000, 60,00 6,00 CSSOODODO

k k
61(4/T) = arg min 1. 3 [(1 = L) (L)% ()T {t > 0D] = axg min 7 3 (00,

t=1



bo(k/T) = arg min — > [(1 - D)2o(L)w (L) {t > 0] =argmin 3 e3(8a),
o T .27, o T .27,
00000000 I{-}000000000
0000000000000,00000000Dy(8) = &eX(6), Pi(0) = —525¢2(0), T1,(0) = Xr_, Bi(6),
22r(0) = Limiar P2(9),
Sr(k) = S17(01(k/T)) + D7 (02(k/T)),
T
Di(61(k/T))Dy(0:(k/T)) + Y Di(B2(k/T))D;(B2(k/T))
t=k+1
DDDDDD.mw):u—LVWMWr%meDDDDDDeﬂwmmmmmm 000000000000
0000000D(0) = Z22(0), Pi(0) = —52522(8), T = E[Pi(610)], @ = E[D1(610) D} (610)] 0 0 O O Ling
(2007) 00000000000 OO0OOOO00,Q0X000000000,0000,CSSO00000000
00000, Robinson (2006) 000000000, Q=20000
0k0OO00,WaldO0DODODODODOOOO0OOO0O0O0O00

||M?r

k(T —k), {5 R
wrlk/) = MR 5o11d, gy - do 2
000,40 Sr(k)/T)"'010100000000000,,0%'0101000000000
00,0000000000000000, Andrews (1993)000000,(2) 0000 7€ [r,7]00000O0O
0000000000oo0o00. supWyp(r) DODODO0OO0O0OOsupWy(r)DOOOO, 000 Andrews (1993)
O Table 1OO0OOO0OO

3 break fraction O OO

gooooog
k:{k;m,?xWT(k/T)},

0000Bai (1997)0000000000000,000000000000,000000000000000
0000000000000
0000 break fraction 000 7 =k/7T0000000000000 Chong (2001) 000000000000
0,00000000000000,00000000000000000000000, 000 Assumption O
00000,00000000000000000000000000000 (Bai (1997), Chong (2001))0 0 O
0000000000000

Assumption 3.1. dyg — doo = dvr, where vy > 0, vr — 0 and T2 %vp — oo for some o € (0,1/2) and

5% 0.

break fraction 00O OOCOOO,s0 0000000000000 OOOOOOOOOOOOOOOOOOO
gboooooo,0boboooooobo

Theorem 3.1. Under Assumption 3.1, we have: (i) T —, 1o; and (ii) for every n > 0 there ezxists a C < 0o
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Theorem 3.2. Under Assumption 3.1, we have

p 1T (dyo — dio)* (T — 10) =% Arg maz (B*(r) — %|r|> , (3)
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where B*(r) is a two-sided Brownian motion on R.
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