
SEMINÁRIOS
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The sample autocorrelation function (SACF) is the primary tool for estimating
dependence in time series data. For short memory time series, such as ARMA time
series, the SACF is a consistent estimator. However, for long memory time series
the SACF can present a high bias. This occurs for example in ARFIMA time series
when the long memory parameter is near 0.5. In this work we present an alternative
estimator to the SACF. The finite sample performance of the proposed estimator is
assessed by Monte Carlo experiments.


