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1. Autoregressive moving average (ARMA)
2. Missing data

3. Continuous-time ARMA (CARMA)

4. Fractionally integrated CARMA
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. Threshold CARMA

. Linear piecewise

. Black-Scholes option pricing
. Merton

. Stochastic volatility

. State-space representation

. Kalman recursion
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1. Linear predictor

2. Least square error

3. Semi-Levy driven CARMA model
4. Simple semi-Levy
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