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1 - Long memory model.

2- Fractional integration (FI).
3- Granger & Joyeux (1980).
4 - Autocorrelation function.
5 -Jin Xiu & Yao Jin (2006).

6- Peters (1994, 1999).
7- Jacobson (1996).
8- Lo (1991).
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1- Chueng et al(1995).
2- Pan et al(1996).
3- Hiemstra C. & J.D. Jones(1999).
4 - Autoregressive Fractional Integrated Moving Average.
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7 - Hurst ,H.R.(1951) .
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2- Lo (1991).
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