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4- Hurst Exponent
5- Geweke & Porter-Hudak
6- Lo
7- Whittle
8- Wavelet
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1- Fractional Integration
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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
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1- Akaike Information Criterion
2- Periodogram

3- Schuster Periodogram

4- Whittle

5- Wavelet
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