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' Long Memory
? Long-range dependence
3 Strong dependence

4 Persistence
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! Volatility
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! Fat tail

% Mean reversion

3 Heteroscedasticity -
* Volatility clustering

> Bear Market
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! Autoregressive moving average

% Autoregressive integrated moving average

3 Autoregressive fractionally integrated moving average
4 Fractionally integrated GARCH

* Generalized autoregressive conditional heteroskedasticity
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! Stochastic process

2 Independently and identically-distributed random variables
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! Strictly stationary process
2 Covariance stationary

3 White noise
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! Autoregressive process
> Moving Average process

* Autoregressive moving average process
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2 Autocovariance Function
3 Autocorrelation Function (ACF)
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' Time domain

> Frequency domain



