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1 - Discrete Wavelet Transformation.
2- Smooth.
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1 -Volatility.

2 -Lewis.

3 - Generalized ARCH.

4 -Duffie and Gray.

- Autoregresive Conditional Heteroskedasticity.
-Sadorsky.

-Hagen.

-Stevens.

-Dees et al.
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-Shambora & Rossiter.

-Wang et al.

-Bao et al.

- Least Squares Support Vector Machines.
-Yu et al.

- Empirical Mode Decomposition.
-Alexandridis & Livanis.

- Group Method of Data Handling.
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1 -Domain.

2 -Fourier .

3 -Resolution.

4 -Ramsey.

5- Basis function.
6 -Finite Energy.



<

N

3l asly mlss isle 5 95 0 sapal | ole Srge cslsl il «Srgo slid o
e 5 b 31 (glaigad (1) JS5 igdion a5 jole Srge | b 5 ban
gy ol @l b ag Sles 6 Sl el o ole Srge
o iy bl 20,8 solial | oY JK5) e g0 5 S350 oM SKrgo ailon
SFCHIICHTPIC S3VS SN IRVCIN SRR DR OVSPRE ges

W(u,s) = 0jox(t)\Pu,S(t)dt

—00

M

2390 i ym 5 S yge a4 By o dinsn jole S>ge

M

R |

Hyle Sorgo by g by —) SO

1 -Mother Wavelet.

2 - Translation and Dilation.
3 -Haar.

4 -Continues time series.

5 -Mexican Hat.

6 -Morlet.

7 -Gencay.

8 - Selesnick.
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1- Dilation(size).
2- Location.
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1 -Daubechies.

2 -Inner Product.

3- Mallat.

4- Multiresolution Analysis.



@ Egman (omac A g S go g3l lgen jloslitwl b pls i cuod (S

N

Daubechis 2
T

(b)

Farnat
c..b')lfi:é,.;.a
U S ol ole Srge popdle Sl il 45 09 a3 Ol s by i
&L as &l ol acul 5L s all asls 1) by o Gds Hlles a5 o by

¢ R Ve «
D05 ooy py Syge d el S elde

CDJ-,k:vj”q)(vj—k) jkez ©®)

625 54 b wlgioe (9 €LT(R)) gy 5.5 IS B s 5o e o
Bedie ools Gl py D jge a4 5 el 5 yole S

g(t) =2 ¢ (K)Dgj. k(ty + 2 2.Cj. (K) P k(1) *)
< i

1- Approximation.
2- Details.
3- Scaling Function.
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1 - Jang.
2 - Kutsurelis.
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1 - Multi Layer Feed Forward.
2 - Srinivasan et al.
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- Sigmoid Function.

- Back-Propagation Algorithm.
- Kamarthi and Pittner.

- Kartalopoulos.

- Predefined Error-Function.

- Gradient Descent.

- Lippmann.
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1- Dyadic Length.
2- Padding Process.
3- Zero Padding.

4 -Periodic.
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1 -Kurtosis.
2 -Skewness.
3 - Residual Mean Square Error.
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