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Forecasting

Linear System

Time Domain Estimation (ARIMA)

Stationary Process of Frequency Domain
Spectral Analysis
Bivariate Process

State-space Models and the Kalman Filter
Non-linear Models

Multivariate time-series Modelling
Characterizing Cycles

Modeling Cycles: MA, AR,ARMA models
Forecasting Cycles

Forecasting with Regression Models
ARCH, GARCH process
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