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A. The k-Factor GARMA Model 
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B. A Local Linear Wavelet Neural Network (LLWNN) 
Model 
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C. The Back Propagation-Learning Algorithm for Training 
the LLWNN Model 
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D.Hybrid k-Factor GARMA-LLWNN Model 
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E. The k-Factor GARMA-G-GARCH Model 
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F. Wavelet-Based Estimation Procedure 
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A. The Nord Pool Electricity Market: Data description and 
Preliminary study  
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B. The Estimation Results 
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C. Forecasting Results: A Comparative Approach 
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