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look_back = 2
X, y_bp = [1, []
for i in range(len(arima_resid) - look_back):
¥.append{arima_resid[i:i+look_back].flatten())
y_bp.append(arima_resid[i+look_back, 8])
X, y_bp = np.array(X), np.array(y_bp)
from sklearn.neural_network import MLPRegressaor |/
bp = MLPRegressor(hidden_layer_sizes=(8, 4),
activation='tanh"',
solver="1lbfgs',
max_iter=1808,
random_state=42)
bp.fit(X, y_bp)
steps_26831 = 2831 - 2828 F
arima_pred = model.forecast(steps=steps_2831)
arima_pred.index = range{2821, 2832)
last_resids = arima_resid[-look_back:].flatten() #
future_resid = []
for k in range(steps_2831):
feat = last_resids.reshape(l, -1)
pred_res = bp.predict(feat)[@]
future_resid.append(pred_res)
last_resids = np.append(last_resids[1:], pred_res)
future_resid = np.array(future_resid)
final_pred = arima_pred + future_resid &
result_20825_2831 = final_pred.loc[2825:2831]
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