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e How can it be estimated in modern sources of sequence data?

e How can we evaluate if a model has captured this property?
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Contributions

e Introduce a framework for evaluation of long-range dependence
anchored in the literature of long memory stochastic processes.
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e Adapt semiparametric statistical methods to define estimation
and testing procedure for long memory in high dimensions.
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Visual heuristic from differing behavior of partial sums:
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Come see our poster! Pacific Ballroom # 253.



