[ Downloaded from system.khu.ac.ir on 2024-04-25 ]

[ DOR: 20.1001.1.22286454.1389.1.1.2.6 ]

i Sle> b 4150 10 Ouenls salilowigy owy y

Yooy - . Y - \
Olilweus (S S o3l S3g0%0 M9
VAN IR s g IFAQLYITT il 3o o g6

23 1) Qs a5 5 ool (VL Gladesd Sl Sobs el Sl byl o bl D31 )
Wl 03,8 o 35 4 (S Sl (o3l Emln b b 8 5Ll O 53 3l tlie (slae
S 3505 SN (gl sl b S 3 gy basd 53 Sianl 555 45 ol s ool & e el
3 s ool 515k 53 51 20T 6l

&S5 el )b aas S5 eyl Calises gl s Gl s 4l i gl (galisl alyl las ol
el 0k gy 15 5l o 5 Ol b s Alibl gy 50 3550 5 K elLLL

AW gy dlaz 51 lses s s b 6 S SOl il 25l b Sl L el il
ol s o led (ST pn = 5 5 S e (gl o i Sl e Bl ¢l 5
63503 35505 53 2V szl & S ga s Jualy oSty gl ol ok plil S a5 Juily L
Sl el t s Doty Al Sols (py p 3550 ol S alad A a5 ol OT K
1S 2 0

Sl Ly gy p 3 odal Sty gl .l 1L galiBlo gy oy p eyl Coms Aol ) g
Sl o ol REIL o goien L3y i s Ml sl gelablo zal )l 48 ol 0T Sl alaslo
Ll 03005 55 515k (218 93 (N3 gme I LS o gy (5053 53 ¢ Su3

JEL:G190, C32,C14, C22.

S b, cARFIMAJas i )30 gabsl- ¢(s S |l 1 gaals O 319

E-mail:vmahmodi@ut.ac.ir .o ¢ o&asls Cu e (goaSlails HLisls -
E-mail:shmohammadi@gmail.com .ol ¢ o&its oy e (godKils [l skl =¥
E-mail:hchitsazan@gmail.com .ol & o&sils Jlo Cu e (5 s ¥
4- Hurst Exponent
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1- Mandelbrot and Ness

2- Granger and Joyeux

3- Hosking

4- Alvarez-Ramirez et al.

5- Serletis and Andreadis

6- Tabak and Cajueiro

7- Elder and Serletis

8- West Texas Intermediate
9- Multifractal Hurst Analysis
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1-McLeod and Hipel
2- Hyperbolic Decay of Autocovariances
3- Spectral Density
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1- Autoregressive Fractionally Integrated Moving Average
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1- Energy Information Administration
2-New York Mercantile Exchange (NYMEX)
3-1CE
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1- Hurst

2- Mandelbrot

3-range divided by standard deviation (R/S)
4- the self-similarity parameter

5- Mandelbrot and Wallis

6- Davies and Harte

7- Aydogan and Booth

8-Lo

9- Exact Maximum Likelihood

10- Non-Linear Least Squares


https://dorl.net/dor/20.1001.1.22286454.1389.1.1.2.6
https://system.khu.ac.ir/jemr/article-1-93-en.html

[ Downloaded from system.khu.ac.ir on 2024-04-25 ]

[ DOR: 20.1001.1.22286454.1389.1.1.2.6 ]

cd Sl byl jo @ae wily galadl> Wy, o)y YF

eslizal PCGive L1531 o5 51 ST 55 ol 5l oS (oo 231 1 J,\A(AIC)‘&;KT S|
NGV PR

Ll MATLAB 151 o5 55 & ol (gladS” 1 eslazl | eSS ady s absl byl 350
L5

35l 518 el i 0pm S5 sy &(GPH)S‘éﬁ g 3 S S
(Geweke & Porter- .uS" s oslizal O eyl 5,40, sl *(,ljf);x,f Sl K galybaas
1. 7T Hudak, 1983)

: J

log | (/11.):,50+ﬂ] 10g{2sm7} +¢& )

e Oseilgo 5 28 s 31 GPH Sl i IS0 sl slie lasns oSG 0l
(Granjer & Ding, 1996) .l " s o1 8 53 3y sl 48 Zoul 0l

1 astes ARFIMA(,d,0) w3 b J&s o ol ol ek 5505 ool ol 28
(Bhardwaj & Swanson, 2006) ... ARFIMA(0,d,0)

(Shimotsu & " Juls 3,51, iy 3 bl gla el Gl gy 5 B3 Rl (sl
w5 OS5 el ylans gy (Guo Cpl 53 el eslizul Joly 555l . Canl 0 e3lizul 55 Phillips, 2005)

L(d):_zimifl(l))_zﬂmzm:f(lj;d) :‘;‘AJ’J&-};‘;

i
= (/lj;d =] )

e“i))é u.«-'lff‘! Q.:A\ J S r‘jf}:ﬁﬁ. ‘_gauLZAJQ\.'ZJ I (/1])&}5 Q)\;‘; 93 Ry
n 2 —_ - -

>V, exp(—it}tj) sA4;=n 1272'](]=1,...,m)
=1

;St,\,ygi,a;;,t,;@&?,‘u;},.;;(.__A\,;uu;,ai}f&y&:&;u,uﬁ;;;@j
L;J,i;_; 64l s Olssleasl s cadl (Jensen, 2000) .ol oslizal J6 5,505 6l (olaiiays

()0

f.ﬁ‘)lﬂ Q‘)}'dﬁ o ¢§>-}A 4 oo L C)l:uf Jé‘..b— 23] Seslaal b aS oals Olis (Jensen, 1999)

1- Akaike Information Criterion
2- Periodogram

3- Schuster Periodogram

4- Whittle

5- Wavelet
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