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Abstract:

Some new developments in long memory volatility models are reported. In one aspect, some
score tests are proposed to test for the hyperbolic decay of the coefficients in an
autoregressive conditional heteroscedastic (ARCH) infinity model. In another, a
reinterpretation of the hyperbolic generalized ARCH (HYGARCH) model proposed by
Davidson (2004) allows us to define naturally a new long memory model: the mixture
memory GARCH model. Statistical inferences for the new model are developed. Some real
examples are presented under both aspects.
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