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In this research, we proposed semiparametric statistical inference on various long

-memory time series, such as long-memory signal plus noise processes and cyclical long-memory time series.

By ap?Iying the proposed method to a long-memory stochastic volatility model, we examined long-memory in

the volatility of exchange rates. We also provided an empirical analysis of the growth rate of Japan®s ind
ustrial production index and detected its cyclical persistence.



FEXP(Fractional Exponential)
Whittle
2
GDP
(PPP)
20
)
2
2
( )
Gegenbauer
Narukawa and Matsuda (2011) Whittle
3
FEXP
AR
AlC
)




(4)

1)

(LMSV)

Whittle

AR(2)

LMSV

15

)

Narukawa and
Matsuda (2011)

FEXP

®3)

FEXP

(4)

Whittle

FEXP

Gegenbauer

EIC



20
PPP

Whittle

Narukawa, M. Semiparametric Whittle
estimation of cyclical long-memory time
series by generalized exponential
models. The Economic Association of
Okayama University Discussion Paper,
, 1-88, 2014, 1-19.

Narukawa, M. On semiparametric testing
of 1(d) by FEXP models. Communications
in Statistics Theory and Methods,

, Vol. 42, 2013, 1637-11653.
Narukawa, M. Global semiparametric
estimation of long-memory signal plus
noise processes. Journal of the Japan
statistical Society, , Vol. 41,
2011, 205-226.

,2013 9 10 ,

2012 9 11 , .
Narukawa, M. and Matsuda, Y. Pooled
local Whittle estimation of panel
long-memory models. The 2nd Institute
of Mathematical Statistics Asia Pacific
Rim Meeting, 2012 7 3 , Epochal
Tsukuba.

. On semiparametric testing of
1(d) by FEXP models. 2011
9 7 .

€Y
NARUKAWA MASAKI

30588489



