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8. autoregressive with exogenous inputs

9. threshold ARX

10. generalized autoregressive conditional heteroscedasticity based
11. autoregressive integrated moving average
12. semi/nonparametric

13. seasonal autoregressive integrated moving
14. transfer function

15. artificial neural network

16. support vector machine

17. convolution neural network

average



18.
19.
20.
21.
22.
23.
24.
25.
26.
217.
28.
29.
30.
31.
32.
33.
34.

recurrent neural network
over-fitting

feedback

dense

feed forward

vanishing gradient

dropout

historical dependency pattern
long short term memory (LSTM)
forget gate

gated recurrent Unit
convolutional neural network
convolve

dummy

root mean square error

mean absolute percentage error
concatenated layer
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