
Global Model
y(si) ∼ f(η(si),θ)
i = 1, 2, . . . , N

η(·)

Local model 1
y(s1) ∼ f(η̃1(s1),θ1)

Local model 2
y(s2) ∼ f(η̃2(s2),θ2)

...

Local model N
y(sN ) ∼ f(η̃N (sN ),θN )

η̃1(·),θ1

η̃2(·),θ2

...

η̃N (·),θN

ARMA model 1
ỹ(s1) ∼ ARMA(ψ1)

ARMA model 2
ỹ(s2) ∼ ARMA(ψ2)

...

ARMA model N
ỹ(sN ) ∼ ARMA(ψN )

ψ1

ψ2

...

ψN


