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1. Autoregressive Integrated Moving Average (ARIMA)
2. Vector Autoregression (VAR)

3. Artificial Neural Network (ANN)

4. Mean Squared Error (MSE)

5. Mean Absolute Error (MAE)

6. Mean Absolute Percentage Error (MAPE)
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1. Heravi, et al (2004)
2. Longp et al (2007)
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1. Group Method of Data Handling
2. In Sample Forecasting
3. Out of Sample Forecasting
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2. Auto Coloration
3. Partial Auto Correlation
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