Ofpa 19: Movtéha xwpou Kotdotaong (state space models) kat oxéon toug Me
povtéAa ARMA

Ta poviéAa Xwpou Katdotaong (state space models) xpnowlomolouvtal otnv
avaiuon kat mpoPAedn xpovooelpwy. Eva HOVTEAO XwWPOU Katdotaons Bewpel mwg
N MOPATNPOUUEVN UETABANTH TIPOEPXETAL LECW KATIOLOG OUVAPTNON TOPATAPNONG
anod HETABANTA KATAOTOONG EVOG YPAUUIKOU CUCTAUATOCG O KATola 8LdoTacn Tou
XWPOU KATAOTOONG.

Oa TPEMEL va TOPOUCLAOTEL AUt N KAAON MOVTEAWV XPOVOOEpwY (0PLOMOG,
ektipnon, mpoPAedn). Eniong Ba mpénel va peletnBel kal mapouclaoTel n oxéon
TWV HOVTEAWV XWPOU KATAOTOONG ME MOVTEAM TUMou ARMA Kal mwg €va HoVTEAO
ARMA unopei va ekdppaoBel w¢ LOVIEAD XWPOU KATACTAONG.



