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! Autoregressive integrated moving average (ARIMA) technique
2 Auto correlation Function

3 Partial Auto correlation Function

4 Akaike information criterion

5 Schwarz's Bayesian Criterion
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! Markov process

2 Wiener process

3 Generalized wiener process
4 Geometric Brownian motion
5 Discrete-time Version
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! Artificial Neural Network

2 Multi-Layer Perceptron

3 Transfer Functions

4 Sigmoid Function

5 linear Function

¢ Threshold Function

7 Hyperbolic Tangent Function

8 Gaussian Function

° Forecaster XL

10 Mean Absolute Forecast Error
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