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2. Frequency
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1. Scale
2. Transfer
3. Window Fourier Transforms
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1. Maximum Overlap Discrete Wavelet Transform(MODWT)
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1. ARIMA-GARCH
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1. Generalized Pareto Distribution (GPD)
2. Var Based Ratio

3. Detail

4. Approximation
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1. Residuals

2. Akaikes

3. Hannan-Quinn

4. Schwarzs Bayesian
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1. Sharpe Ratio
2. Filtered Historical Simulation(FHS)
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2. Resample
3. www.tsetmc.com
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1. Ensemble Emprical Mode Decomposition(EEMD)
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