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1- Weakly Chaotic 2- Correlation Dimension Estimate
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1- Largest Lyapunov Exponent 2- Stationary Time Series
3- Efficient Markets Hypothesis 4- Auto Regressive Integrated Moving Average

§- Random Walks 6- Predictability
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1- Rescaled Range Analysis 2- Stochastic Process

3- Fractal Dimenston
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1- Strange Attractor 2- Chaos Theory
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1- Logarithmic Returns
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1- Auto Correlation Function 2- Partial Correlation Function



Ol - g Ceard Gl (g dmly K5 O a3 T (1) Jsiler

pled cadd yilaj ggu g9y aadi Jlact (pitadl doi- o013 saly dluy Ggajf
Olph-aes
1/8A+A  ADF : yga;i ajlai —t/850  ilpa glaka 7y *
Q98 3y sl pitla il palia: * -1 /4% ilas glada /4
$aly du) 3929 Lbgh /6188 il laka 71e

3 St 255 &2 0 (gilpen pe sl Alogiya Jyaz g JIS 51 aS glailen
PRz w gy ol doly Ly oygas] 50 00 dslone “)Jjb-u.(.l_.:t 3yl Jode Cpuimen
29 (oh g 00 T 5y (59 U (g pas cpalegatyy 1) 0331 oy gy X, sy
PR CINPTRTEAP NI 5 KEPRN K AR SO VINUES ST g L O N PN R Lo
Atyy Opo3] Ameti 503 (V) Sy wansl phalaged 003l Glo 5y (Ji2 (Sirats 0

e 5lti 3B S (slnly g ol 2
05 T

ACF

o] <] Lag Number 10 18

PCF

1

05 .
. 4] . 5 gNummr. 10'. .15 R
Jr“gfi’v(.r{"“?"‘”é’b-’ﬁf"“}"@l’ (C-Yodl-r) XS

Ol g oy 05l Slaj

1- Dickey-Fuller t-statistic 2- Detrend
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1- Correlation Dimension Estimate 2- Correlation Integral
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