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4. Grey double exponential smoothing method
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6. Fractional integrated generalized autoregressive conditional heteroscedasticity

7. Hyperbolic generalized autoregressive conditional heteroscedasticity

8 . Fractionally integrated asymetric power autoregressive conditional heteroscedasticity
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1. AutoRegressive moving average with exogenous variables
2. Markov Chain Monte Carlo(MCMC)
3. Metropolis- Hastings
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2. Probability transition matrix
3. Joint test
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