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1. Franses & Van Dijk

2. Sequential Quadratic Programming (FSQP) Algorithm.
3. Expectation Maximization (EM) Algorithm.

4. Broyden-Fletcher-Goldfarb-Shanno (BFGS) Algorithm.
5. Kwiatkowski-Phillips-Schmidt-Shin
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1. Correlogram
2. Akaike Information Criterion
3. Schwarz Baysesian Criterion
4. Box-Jenkins
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