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. Error Correction Model (ECM)

. Generalized Autoregressive Conditional Heteroskedasticity (GARCH)
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1. Auto Regression Integrate Moving Average (ARIMA)
2. Vector Autoregressive Model

3. Feed-Forward Neural Networks

4. Sparsification

5. Gaussian Process Regression (GPR)

6. Sparse Gaussian Process Regression

7. Support Vector Machine (SVM)
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1. Training Set

2. Test Set

3. Auto Regressive Model
4. Moving Average Model
5. White noise
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