Table 4. The statistics obtained from all methods for FTSE Time Series 2.
	Method
	Optimal Hyper-Par.
	Mean RMSE
	Std RMSE
	Min RMSE
	Max RMSE

	SMN
	(3,)
	49.5907
	0.2057
	49.1835
	50.0237

	DNM
	(3,4)
	51.2610
	1.2438
	49.6038
	53.4723

	MLP
	(3,4)
	50.0075
	0.3504
	49.7194
	51.0620

	PS
	(3,1)
	49.8406
	0.0223
	49.7979
	49.9156

	GRU
	(2,5,1)
	51.4542
	1.9400
	49.7021
	59.1378

	LSTM
	(5,5,1)
	50.0664
	1.3879
	44.9602
	53.7289

	PM
	(5,2,2)
	52.8892
	0.3735
	52.2223
	53.4640



Table 5. The statistics obtained from all methods for FTSE Time Series 3.
	Method
	Optimal Hyper-Par.
	Mean RMSE
	Std RMSE
	Min RMSE
	Max RMSE

	SMN
	(3,)
	49.6434
	0.2197
	49.1470
	50.2658

	DNM
	(3,4)
	51.3603
	1.1936
	49.6101
	53.7039

	MLP
	(3,3)
	49.9933
	0.3678
	49.3103
	50.8385

	PS
	(3,4)
	49.0167
	0.4105
	48.1918
	49.9749

	GRU
	(5,5,1)
	49.9798
	0.9754
	47.8457
	52.2658

	LSTM
	(2,2,1)
	50.3334
	0.7111
	48.4494
	51.9771

	PM
	(3,1,2)
	39.0000
	1.0000
	35.0000
	40.0000



Table 6. The statistics obtained from all methods for FTSE Time Series 4.
	Method
	Optimal Hyper-Par.
	Mean RMSE
	Std RMSE
	Min RMSE
	Max RMSE

	SMN
	(2,)
	69.7680
	0.1364
	69.4226
	70.1306

	DNM
	(3,3)
	69.0576
	1.1862
	67.2182
	71.9318

	MLP
	(2,1)
	69.3941
	0.3981
	68.0493
	70.3160

	PS
	(2,1)
	68.2303
	0.0299
	68.1011
	68.2629

	GRU
	(2,2,1)
	70.7499
	2.9767
	67.5177
	78.4934

	LSTM
	(2,2,1)
	70.7426
	3.1939
	66.7777
	79.5821

	PM
	(3,3,3)
	66.9769
	0.3725
	66.4200
	67.3435



Table 7. The statistics obtained from all methods for FTSE Time Series 5.
	Method
	Optimal Hyper-Par.
	Mean RMSE
	Std RMSE
	Min RMSE
	Max RMSE

	SMN
	(1,)
	66.7409
	0.0033
	66.6689
	66.6873

	DNM
	(2,3)
	67.0649
	0.6529
	65.7198
	68.2498

	MLP
	(1,3)
	66.3494
	0.2670
	65.7303
	66.8647

	PS
	(1,1)
	66.6740
	0.0013
	66.6721
	66.6782

	GRU
	(1,1,1)
	66.6198
	0.0965
	66.2371
	66.7860

	LSTM
	(1,1,1)
	66.5740
	0.1552
	66.2192
	66.7391

	PM
	(3,1,1)
	65.8610
	0.3259
	65.1601
	66.3909

	
	
	
	
	
	




Table 8. The statistics obtained from all methods for FTSE Time Series 6.
	Method
	Optimal Hyper-Par.
	Mean RMSE
	Std RMSE
	Min RMSE
	Max RMSE

	SMN
	(1,)
	47.8846
	0.0012
	47.8824
	47.8873

	DNM
	(2,1)
	47.8922
	0.0405
	47.8353
	48.0388

	MLP
	(3,3)
	47.9324
	0.2680
	47.5246
	48.9420

	PS
	(3,1)
	47.8288
	0.0133
	47.7815
	47.8490

	GRU
	(3,2,1)
	48.0580
	0.5566
	47.2558
	49.7513

	LSTM
	(2,1,1)
	47.8974
	0.0172
	47.8692
	47.9472

	PM
	(4,4,1)
	47.1954
	0.2577
	47.1021
	47.9285



Table 9. The statistics obtained from all methods for FTSE Time Series 7.
	Method
	Optimal Hyper-Par.
	Mean RMSE
	Std RMSE
	Min RMSE
	Max RMSE

	SMN
	(1,)
	66.4922
	0.0044
	66.4808
	66.5012

	DNM
	(1,3)
	66.1561
	0.2174
	65.7826
	66.7051

	MLP
	(3,2)
	68.2536
	1.2836
	66.3463
	71.8916

	PS
	(1,1)
	66.4926
	0.0012
	66.4868
	66.4950

	GRU
	(2,1,1)
	67.2088
	0.1399
	67.1045
	67.8942

	LSTM
	(2,3,1)
	69.6099
	2.6105
	66.7186
	77.5923

	PM
	(5,4,1)
	66.1236
	0.6578
	64.8651
	66.8435



Table 10. The statistics obtained from all methods for FTSE Time Series 8.
	Method
	Optimal Hyper-Par.
	Mean RMSE
	Std RMSE
	Min RMSE
	Max RMSE

	SMN
	(2,)
	70.1666
	0.1655
	69.5443
	70.4519

	DNM
	(2,2)
	69.0071
	1.1414
	66.7000
	71.4188

	MLP
	(2,1)
	69.5927
	0.6952
	66.8478
	71.2392

	PS
	(2,1)
	68.3358
	0.0239
	68.2566
	68.3707

	GRU
	(2,1,1)
	68.5584
	0.2026
	68.3610
	69.1758

	LSTM
	(2,1,1)
	68.4628
	0.3394
	66.8099
	68.9979

	PM
	(1,1,3)
	66.4115
	0.2550
	66.1960
	67.0215



Table 11. The statistics obtained from all methods for FTSE Time Series 9.
	Method
	Optimal Hyper-Par.
	Mean RMSE
	Std RMSE
	Min RMSE
	Max RMSE

	SMN
	(1,)
	33.5314
	0.0050
	33.5240
	33.5496

	DNM
	(1,3)
	33.9915
	0.9590
	32.8110
	38.1741

	MLP
	(1,2)
	33.6278
	0.5150
	32.9336
	35.5631

	PS
	(1,3)
	33.5379
	0.2000
	33.2300
	34.0848

	GRU
	(2,2,1)
	32.4114
	2.1218
	28.1640
	39.7159

	LSTM
	(3,1,1)
	32.5359
	0.7055
	31.2864
	33.6704

	PM
	(4,2,1)
	34.9823
	0.5649
	33.3782
	35.1948




Table 12. The statistics obtained from all methods for FTSE Time Series 10.
	Method
	Optimal Hyper-Par.
	Mean RMSE
	Std RMSE
	Min RMSE
	Max RMSE

	SMN
	(1,)
	43.2361
	0.0094
	43.2174
	43.2608

	DNM
	(3,1)
	41.1040
	0.8888
	39.4541
	42.7457

	MLP
	(1,3)
	42.0329
	0.5803
	40.5811
	42.9694

	PS
	(1,1)
	43.2344
	0.0013
	43.2316
	43.2375

	GRU
	(1,3,1)
	43.6770
	2.2105
	39.5228
	47.5723

	LSTM
	(1,1,1)
	42.4641
	1.1055
	41.3923
	43.8445

	PM
	(5,1,4)
	42.6087
	0.0112
	42.5883
	42.6302



