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1. Full Information Maximum Likelihood.
2. Schwarz Bayesian Criterion.
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1. One step ahead.

2. Stochastic Simulation.

3. Deterministic Simulation.
4. Quantile.
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1. Monte Carlo.
2. Pseudo-random.
3. Gauss-Seiddl.
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1. Cumulated sum of the residuals.
2. CUSUM of sguares.
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