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1- Stochastic Differential Equations (SDE).
2- Linear Model.
3- Nonlinear Model.
4- Stochastic Model.
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5- Efficient Market Hypothesis (EMH).
6- Random Walk.

7- Forecastability.

8- Chaos Theory

9- Fractal Dimension.

10- Rescaled Range Analysis.

11- Mean Orbital Period.

12- Khaloozadeh, H., Khaki Sedigh, A.,(2001).
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13- French, K. R., Schwert, G. and Stambaugh, F., (1987).

14- Diffusion Process.

15- Stein et al (1987), Hall et al (1987), Dhillon et al (1991).

16- Auto Regressive Conditional Heteroscedasticity.

17- Chou R. (1988), Akgiray (1989), Bailey et al (1990), Heynen (1993).

18- Chaotic Process.

19- Grassberger P. et al (1983), Takens F. (1980), Khaloozadeh et al (2004), Brok et al (1987).
20- Lyapunov Exponent.
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21- Continouse or Discrete Time.
22- Deterministic or Stochastic.
23- System Identification.

24- Model Validation.
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25- Soderstrom, T. and Stoica, P., (1989).
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26- Unbiased.

27- Schweppe, F. C., (1973).

28- Residuals.

29- Probability Density Function.

30- Black and Schols Option Pricing Model (BSOPM).
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31- Black, F. and Scholes, M., (1973).
32- B&S.

33- Brockman, P. and et. al., (1997).
34- Guassian White Noise.

35- Stranovich Integrals.

36- Drift.

37- Oksendal, B., (1991).
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40- SDE.
41- Lebesgue Integral.
42- Riman Integral.
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43- Chain Rule.
44- Merton, R., (1973).
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