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Abstract: The diploma thesis demonstrates the necessity of a study of long
range dependence, introduces fractional Gaussian noise and discusses possible
definitions of long memory. It is done by notions of ergodic theory and by
second moment characteristics and spectral density. These definitions are
confronted with the model of fractional Gaussian noise and with intuitive
understanding of long range memory. Relations and connections between
these criteria are studied as well. The work is restricted to the study of
discrete time processes.
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