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Multifractal Behavior in Precious Metals: Wavelet Coherency and Forecasting by VARIMA AND V-
FARIMA Models

Annals of Financial Economics Vol. 14, No. 2 (June 2019)
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Application of MF-X-DMA to Co-Moving Time Series
Submitted

Doctorate Thesis

Improvement of Forecasting Approaches by using Wavelet Coherence Method and Multifractal
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YOKDIL (Score: 86.25/100), 13.02.2022
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