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Cost function =
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(signal ,noise),, = Z WSk Ny, , Wi = min{K,L,N — K}
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V. Stochastic
Y. SV: Stochastic Volatility
v. GARCH: Generalized AutoRegressive Conditional Heteroskedasticity
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f. ARCH: AutoRegressive Conditional Heteroscedasticity
8. AS Tallink Group

£. SVR: Support Vector Regression

v. PSO: Particle Swarm Optimization

A. Decomposition

4. Embedding

20. The Trajectory Matrix
V). Length Window

VY. Hankel Matrix
\Y. SVD: Singular Value Decomposition
\f. Eigenvalues

11. Elementary Matrices
\#. Principal components

\v. Eigen Triple

VA. The spectrum

V4. Reconstruction

Y-. Grouping

17. Eigentriple Grouping
Y. Diagonal Averaging

vv. Hankelization

v¥. LRF: Linear Recurrent Formulate
Yo. Break Point

v#. PSO: Particle Swarm Optimization
YV. SSA-CT: Colonial Theory

YA. Reproduction

v4. Generation

. Selection

v\. Crossover

YY. Mutation

Y¥. One-Point Crossover

vf. Two-Point Crossover

vo. Crossover Rate

v¢#. Crossover Probability
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YV. Mutation Rate

YA. Mutation Probability

v4. Roulette Wheel

t.. Slice

f\. MAE: Mean Absolute Error




