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4. U.S. energy information administration (EIA)

5. exponential general autoregressive conditional heteroscedastic (EGARCH)

6. autoregressive conditional heteroscedasticity (ARCH)

7. generalized autoregressive conditional heteroscedasticity

8. exponential general autoregressive conditional heteroscedastic

9. power generalized autoregressive conditional heteroscedasticity

10. integrated generalized autoregressive conditional heteroscedasticity

11. autoregressive integrated moving average

12. seasonal ARIMA (SARIMA)

13. structural vector autoregressive models (SVAR)

14. mean absolute error
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15. maximal absolute error

16. mean absolute percentage error

17. autoregressive integrated moving average

18. limited-memory broyden—fletcher—goldfarb—shanno algorithm (L-BFGS)

19. https://www.wessa.net/rwasp_structuraltimeseries.wasp
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