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1. West Texas Intermediate
2. Autoregressive Conditional Heteroskedasticity
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1. Artificial Neural Network
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1. Feed forward Back Propagation Network
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1. Elman Back Propagation Network
2. Cascade Back Propagation Network
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1. Generalize Regression Network
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1. Autoregressive Integrated Moving Average (ARIMA)
2. Autoregressive

3. Schwarz Criterion

4. Autocorrelation Function

5. Partial Autocorrelation Function
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1. Warm up
2. Forecasting Sample
3. Root Mean Squared Error
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1. Mean Absolute Error
2. Mean Absolute Percentage Error
3. Diebold-Mariano
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