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2 _Moving average.

3 _Autoregressive moving average.

“ _Autiregressive integrated moving average.

% _Autoregressive fractional integrated moving average.
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- Autoregressive conditional heteroskedasticity.
- Generalized ARCH type.

- Heteroscedasticity.

- Time Trend Method.

- Brock, Dechert, Scheinkman (1987).

- Lyapunov exponent.

- Correlation dimension.

- Close returns.
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! _Chaos Diagnostic Tests
2 _Butterfly effect.
3 - Lyapunov Exponent Test



