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5, ZZTOEREIR, BAOKREBICKITETHI X7 OFUERORENLZMATH Y, BICRS T4 VT 1 &
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M. RIF 4V F 4, BEIEE V- MTBEEHEN, BV (long-term memory) 2HT 52 LB LAICT
B, FO%, /INEFIS B CEIEBEIEY (fractionally integrated autoregressive moving average, ARFIMA) €5
W&, ERELTE (exact-maximum likelihood (EML) method) R UMEIEAXEYE (modified-profile likelihood (MPL)
method) IZX VH#FT 2, EHIZ, SRMBRBEFZCBITIERMAENLOOEELRE 2, BEDOY 77 ARFIMA
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