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- Kang et al.

- Wei et al.

- Wang et al.

- Gross Domestic Product.

- Mehrara & Mohaghegh.

- Shirinbakhsh & MoghaddasBayat.
- Volatility.

- Forecasting.

- Long Memory.
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1- Mean Equation.

2- Variance Equation.

3- Autoregressive Fractional Integrated Moving Average(ARFIMA).
4- Mean Square Error.
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1- Volatility Clustering.
2- Fat Tail .

3-Vo.

4- Erbil.

5- Henry & Zaffaroni.
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- Artificial Neural Network.

- Group Method Of Data Handling.

- Root Mean Square Error.

- Wavelet.

- Multi-Layer Feed Forward.

- Autoregressive Conditional Heteroskedasticity.

- Threshold Generalized Autoregressive Conditional Heteroskedasticity.
- Leverage Effects.

o e R S


www.SID.ir

@ o b laadls il jlg slaJoe glgil (amslio

N

Gl Shg gm0 a8 Sladlae .o, S o LUl (VYYAY) (60l
OYAD) s el 5 saamme lalllae Lolds ol catd iy plosil ol o Sawail

3l e (VWAD) Sgye 5 6 mion s VYAY) Slise d(VYAA) (oo 5 Slas55laS
L Sogl plrcnis crosd i 3 S3lodete (Y1) sl s o libaas
Laools (6 a5 olfim oS o ol byl wlazsls,; ARFIMA oo 5ol
ARMA 5 "ARIMA sla s b dags oo cnl 5 05L3 oy (5220, sl o 2 9590
S 335 iledae sln ailioe JSin s ilu e (pl oSGl el (g5l Jue
Ay bl g 395 418 s 098 0l blo b Tl o s
S aS ey 055 sileae 38 ysbar |y T Slgice 55 e (g g pdy Jolis
Jomo b1y oy ol Cannl oo o5 )] 08,8 Sowails (sabisl>  S5g slylo ey o

20,5 S 9 8w e ARFIMA

0)5])_3 B0 ganlie 4y o Add 18 (V) \)\ﬂgo\).; 5 (V1)) o), Ken ¢ K4
033l wlilwg Sawaily galadl> S5y s5leJos ;0 GARCH Galizes slo Jow
aS lsbo; slog pw 58aS as oo Lis s ol b lasl  cw cwld
Joe ay s FIGARCH oo caisly oo Sosoily (g Lidl> S5 ol o
ax> STl ce sl Loyl iea .l o555 6 5YL c3s 5| GARCH
i DolisS Ly, b s il oo Soanil galidlo b b, 5o s ik (sl Jao
5l 6,85l

&l GARCH (cla_Jue godlgils 51 Y+ +2) Siguz o (Vo 1 +) o), S 5 (59
Ailos S skl w355 —Cawg 9 Sy pl Cll Caad Slilogs Sy 9 (5l
alails F5is sl ples Coad Sllg 4 aas e i B ol gl
sty FIGARCH Jas s psay s ik sla o miz s 5 055 kol
W5l cdl Cead Olilugd 5 5 Y sb (sloyeo ;0 (5 5 580

1- Mostafaei & Sakhabakhsh.

2- Autoregressive Integrated Moving Average.

3- Prado.

4- Fractional Integrated Generalized Autoregressive Conditional Heteroskedasticity.
5- Cheong .
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1- Choi & Hammoudeh.

2- Ayadi et al.

3- Detrended Fluctuation Analysis.
4- Autocorrelation Function.

5- Gewek, Porter & Hudak.
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- Hurst.

- Granger & Joyeux.

- Hosking .

- Baillie & King.

- Dynamic Stationary Process.
- Variance Equation.

- Xio & Jin.

- Fractional Differences .
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1- Ding & Granger.

2- Hyperbolic .

3- Exponential.

4- Underlying.

5- Log- periodogram .

6- Gewek, porter-Hudak.
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1- Arouri et al.
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1- Engel.
2- Borlerslev.
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