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Structural change in semiparametric long memory time series
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Abadir et al. 2007 extend the local Whittle estimator to d in -1.5,
o , calling it the fully extended local Whittle (FELW) estimator. They assume d in -1.5, o
except d=0.5, 1.5, 2.5,... We extend the FELW estimator so that d in (-1.5, 1.5) with d=0.5 by two
step estimation. We examine the small sample performance of our estimator and other estimators
proposed in previous studies.
We consider a test of long memory versus spurious long memory.
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