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Il. Portmanteau Test and
Simultaneous Inference for Serial
Covariances for Low and High
Dimensional Time Series

We will presents a systematic theory for asymptotic inferences
based on autocovariances of stationary processes. Both low and
high dimensional time series are considered. We consider
nonparametric tests for serial correlations using the maximum
(or Leo) and the quadratic (or L2 ) deviations of sample
autocovariances. For these two cases, with proper centering and
rescaling, the asymptotic distributions of the deviations are
Gumbel and Gaussian, respectively. A Ljung-Box test for high
dimensional time series is proposed.
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