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1- Stochastic Differential Equations (SDE).
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1- Linear Model.

2- Nonlinear Model.

3- Stochastic Model.

4- Efficient Market Hypothesis (EMH).
5- Random Walk.

6- Forecastability.
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1- Chaos Theory

2- Fractal Dimension.

3- Rescaled Range Analysis.

4- Mean Orbital Period.

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

2- Diffusion Process.

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

4- Auto Regressive Conditional Heteroscedasticity.

5- Chou R. (1988), Akgiray (1989), Bailey et a (1990), Heynen (1993).
6- Chaotic Process.
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1- Grassherger P. et a (1983), Takens F. (1980), Khaloozadeh et al (2004), Brok et al (1987).
2- Lyapunov Exponent.
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1- Continouse or Discrete Time.
2- Deterministic or Stochastic.
3- System Identification.

4- Model Validation.
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1- Soderstrom, T. and Stoica, P., (1989).
2- Unbiased.

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

4- Residuals.



|0 || el dauad s ¥ulas  osliien b pless cuash g 9 s 3tadss

_var(en)
var(ry )
4595 ! 09 oo oolanwl ] 5l bl yo aS LIS 1L 4o 8 sl Joles o )le

RZ2=1 0<R?<1 )

|

Var(ry) =Var(ey) )

iJolee jsbas b g

R2_1_M:1_120 )
Var(ry)

5005 5L LS OWs cgr o RZ#04S o0 walys ol by
Gy (bt 5l 355 b oo g Sl LS L ee RZ=0 a5 sumlss
.0)‘0 ‘:‘W 9 S|

el (sl Sley 6 5 osile Sloy 6 Jleixl iy &6 092
9500 Syslpt yey alal, b RZ e

R2_q Va(en)

=1-—>"N7 O
Vér(rN) ©
Ol o as
N "2 N 9 N
Z(rn =) Z(rn -T) Zrn
var(ry) = —”le R var(en) = —”le 1 TN = —”=N1 *)

ooliwl Jaw 095 slp s lme lgieds (pedd oo3L R? alayl,y cpl yo
oo et b Jow Lawgi a5 canl JS sl 51 e RZ adly )0 wgd oo

1- Probability Density Function.
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1- Black and Schols Option Pricing Model (BSOPM).
2- Black, F. and Scholes, M., (1973).

3-B&S.

4- Brockman, P. and et. al., (1997).



|0 || eliad dasadt s cifulas Jf ouliien U plews cias gl 9 jladss |

x(t, ®) = €X't (x5 (@) + j:)e‘a(“’)sb(s, ®)ds) )
adolre ol J> 5l eoal Cwods slaclyr 540 o sanlive a5 jgb Lo
S (SYolae w09 5 b Al (regs il oy 4 s pdyFie (onlyS
) el S ssias 295 il plaiels ol ol b gl (539, 45
G ygmo A g Mg oo Dgmo Bolal il s SYolae lgieas DY oles
4355 ol gt e ol ggl el b g gl (dolar (sla 1Rl b e¥oles
>t ez 352y Hblran) s i sie (> 6l Yol
09,35 =l 3l Glasges 110 aly8 (abg o Solas JIKG! o g sloasl )8
el
03—yl o S aiiied ol Caand g0 l)ls Solas sl Jow
labamd Sllug ;50 Coomdy Sl dlisd o 10 5530 b Sl yeess Lawgie

WS oo Joe 1) sl

dx(t) =m(x(t), t)dt + s(x(t) , t) dz(t) Q)
L Gl sl soue slaghy, 5l oolinwl b (34 adlse oo ity 5o

alul, S5 Lo Joe 5l (oo olans gl aS ol cped 2 so sy adgl alais

Tl sgzge 55 Lo

[to wsl,d -Y-F

asllac 0y50 aislyd L8, Bolal fwsl s SYoles g, 4 (g3l Jow o
Dgdge a8 S Sl 0 110wl 3 G plgrea

N VRRYWIPPIP UL JU RN ~HR | (o JNVEY JURE CRRN ISRV VOWRUIDUE: Iy 00 £ S S IR
Sl ) soges S0 4y X ={X(t);t=0} lto aiyly8
X(t) =x(0)+ [a(s x(g))ds+ [ b(s x()da(s); t 2 0 O

1- Guassian White Noise.
2- Stranovich Integrals.
3- Drift.

4- Oksendal, B., (1991).
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1- Fusion.
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3- SDE.
4- Lebesgue Integral.
5- Riman Integral.
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1- Chain Rule.
2- Merton, R., (1973).
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