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4- West Texas Intermediate (WTI)
5- Brent

6- Wavelets
7- Fractional Brownian Motion (FBM)
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2- Arouri et al.

3- Public Information

4- Long Range Dependence (LRD)
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- Fractional Integration

- Exact Maximum Likelihood (EML)
- Modified profile likelihood (MPL)
- Non Linear Least Square (NLS)

- Taqqu and Teverovsky

- Domain

- Fourier Domain
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- Nielsen and Frederiksen

10- Ysusi

11- Jensen

O©oo~NoOulh WwWwN



@ e Sasl Al et ds (63,50 (gaalllas salb s sl Ll LS

4

.. A . =
bgs ol (Brae ) (eSS g plS0mn () Sgme ssbied Sl Olpred |,
o sl mles 5l oolitul b .S o 5 yme (GPH) (VAAY) ' Sloga - 55,00 5 Sugs5

) 552 b s 500 558 (gaals 4y | Waosls (f oliie ysd b Sgo yous
—obey slad Lol o 1Ko &jle 4 aes oo lid alies uilS 35 e 4o
S9—b o 9o ol (nl adlge 5B (SLaS )0 Lo § 95 (o0 plol (swginnS
So el o S Gpgo cpl A oS caalin 1) Gglaie wlhide jo olo JLSew oS
Sromm Ol aled S bimuw & e 5 (IS Glo Shs 5)s0 salold
aile LacSoge 45 0 ol (Ve o o) oedl i alal) cl )0 095 o sulice
3l pslal oo s ojlal A e Ay ye o augli b pwae 4 pome Jn e
0,3 Gyl puila oles S 50 b Jb e 10 g pudil allo |y 0 laie G (slod g0
(1320) ;5 s i o |y el oaile oy ol gt 5l as 1, o
I o OIS Las qpusS olSS |5 4 90 5l 15145 pgpte ol & M ojlis o
oS sadlive paslys oo i |y LS50 s ol Gl (ads Soop b bl i o0
Loy S a5 col (ul 498 sl @l 5 LSz g plos ool ;oo
aS sl sl Lo sl ogzg 4 Sloalie 5 S 0 Psl G a8 oKin 68
azg bLas, S oo )8 0l oo aiiie adhio o 0 L8, Ol et
g oo o3laiw] S>ge 3l bbb slo JuKw gadlllas jglaiods oS50 slo Shg
393 ol (s Gy sslatdl glaosls Lo g a2 5l 6 e S50 Slse
e s oz 0 o e 4 0SS 2l 3 1) cavs ol 5l 60 )lse g Lol

Alos )5 oy (60l 05,5 golatdl Sldlas jo daS>g0 o Sy (galawlga

1- Periodogram

2- Gewek and Porter-Hoduk
3- Scale

4- Schleicher

5- Graps
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- Serletis and Banack

- Crowder and Hamid

- Green and Mork

- Generalized Method of Moment (GMM)
- Maslyuk and Smyth

- Charles and Darne

- Variance Ratio Test

- State Space

- Correlated

10- Hyperbolic

11- Short Range Dependency (SRD)
12- Alvarez-Ramirez et al.
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- Hurst Parameters

- Serletis and Andreadis
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- Hyperbolic
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11- Disario et al
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