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21 Mean Absolute Error

22 Mean Squared Error

23 Luetall

24 S. Lahmiri & M. Boukadoum

25 Back Propagation

26 Monfared & Enke

27 Glosten-Jagannathan-Runkle GARCH
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28 Radial Basis Function

29 Kristjanpoller el all

30 Anwar & Mikami

31 Wang

32 Mean Absolute Percentage Error

33 Giiresen & Kayakutlu

34 Bildirici & Ersin

35 Autoregressive Moving Average

36 Autoregressive Integrated Moving Average
37 Stock and Watson.

38 Box —Jenkins

39 Autocorrelation

40 Partial Autocorrelation

41 Akaike Information Criterion

42 Schwarz Bayesian Information Criterion
43 Hannan—Quinn Information Criterion
44 Volatility

45 Nelson

46 Return Neural Network

47 Long-Short Term Memory

48 lan Goodfellow

49 Alex Garves

50 Probability Density Function

51 Tail

52 Eptokurtic

53 Mesokurtic

54 Platykurtic

55 Jarque-Bera

56 Augmented Dicky Fuller

57 Phillips-Perron

58 Kwiatkowski-Phillips-Schmidt-Shin
59 Box —Jenkins.

60 Autocorrelation

61 Partial Autocorrelation

62 Akaike Information Criterion

63 Schwarz Bayesian Information Criterion
64 Hannan—Quinn Information Criterion
65 LM ARCH Test

66 Leverage effect

67 State

68 Diebold-Mariano

69 Consistent estimator of the asymptotic variance






