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1 bayesian information criterion (BIC)

2 autoregressive moving average (ARMA)

3 autoregressive integrated moving average (ARIMA)

4 seasonal autoregressive integrated moving average (SARIMA)

5 autoregressive Integrated Moving Average with Exogenous Inputs (ARIMAX)
6 seasonal autoregressive Integrated Moving Average with Exogenous Inputs
(SARIMAX)

7 generalized autoregressive conditional heteroskedasticity (GARCH)

8 exponential generalized autoregressive conditional heteroscedastic (EGARCH)
9 regression model with ARMA time series errors (RegARMA)

10 Import

11 Matlab R2019a.X64




