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4- Stochastic System
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5- Auto Regressive Integrated Moving Average
6- Rescaled Range Analysis

7- Swationary Time Serics

8- One Day Return

9- Random Walks Hypothesis

10- Martingale
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i- Expected value

2- One day Return
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1- Stochastic Modets

2- Rescaled Range Analysis

3- Correlation Dimension Estimate
4- Largest Lyapunov Exponent

5- Robust Statistical Method

6- Noise
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1- Nonperiodic Cycles
2- Logarithmic Returns
3- Stationary Serics

4- Cumulative Deviation
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1- See Hurst. H.E. . Ref., No. 4, PP. 770 - 808.

2- Hurst Exponent
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I- Mean Orbital Penod
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1- Long Memory Effect
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1- Granger W. J., "Forecasting Stock Market Prices : Lessons for

Forecasters®, Int. Journal of Forecasting, Vol. 8, 1992, PP. 3 - 13.
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