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Abstract
In this paper, we adapt a data-driven smooth test to the comparison of the marginal
distributions of two independent, short or long memory, strictly stationary linear
sequences. Some illustrations are shown to evaluate the performances of our test.
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1 Introduction

Long-range dependent (LRD) strictly stationary processes, empirically observed by a
slowly decaying autocovariance function, is a topic of active research in probability
theory (see e.g., Robinson 2003; Surgailis 2000; Beran et al. 2013) but also in appli-
cations (Hsing 2000; Taqqu 1975). The importance of these processes in many fields,
such as Econometrics, Finance, Hydrology and other physical sciences, is abundantly
demonstrated [see Doukhan et al. (2003), Baillie (1996) and the references therein].
Long-memory linear processes are an important class of such processes. Some of
their theoretical properties have been studied in e.g., Giraitis et al. (2012), Surgailis
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