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Whilst emphasis has been given to short-term dependence of financial returns, long-term
dependence remains overlooked. Despite financial literature provides evidence of long-term's
memory existence, serial-independence assumption prevails. This document

https://ideas.repec.org/p/bdr/borrec/622.html#download
http://investiga.banrep.gov.co/es/documentos/dtser-341
http://investiga.banrep.gov.co/es/documentos/dtser-341
http://investiga.banrep.gov.co/es/borradores/be-1346
http://investiga.banrep.gov.co/es/borradores/be-1346
http://investiga.banrep.gov.co/es/borradores/be-1345
http://investiga.banrep.gov.co/publicaciones/lista

