MW UINT

n34

n35

n36

n37

n38

n39

(8)

MITYNII1I(AD)

{ o A 4 { g 1 @ 4
nalFlumsdniumsnenssidoyamiluriedieduuy AR(p) 1o
YA o o 9 1 v Aag a 4 o A 9 Y A
1¥5Mdeaeaiooga aunIBwasndnniu ienensal ldandhigag
= 1 Ia Y I 9 d A
azvitanawanensaiaaaenuiunauuy Tasldagumsnensal Ao
Ve =BYiatBYot ot B Yo i 127
{ o A 4 { < ] % 4
nalFlumsdniumsnenssidoyaiilusidieduuy AR(p) e
Al o W 1 v A a 4 4
1¥35Mdeaeadooga TaunuITmsuenuun A1 015 iilewetnsal l1dna
Y = &£ ' a1 o J )
NUNAZHINE NN uanensaiaaaenunaiunu Iaslsauns
d A ~ n i n
WNTUABY, =AY, 1+ BY ot T BV e 128
{ o A 4 { < ] % 4
nalFlumsdniumsnenssidoyaiilugidieduuy AR(p) e
19359049 Yule-Walker 9uf13%F recursion ¥es Durbin-Levinson tie
9 Y A = ] 1 ‘A [ [~
wennsal lthanthiaznilaaauanensaiaademudunaiiu
9 SA ~ n n n
Tae1Faumsnensaine ¥, = gy, y + G Yo o+ B Vi p oo 129
{ o A s (g o
nanldlumsduiiumswensaidoyaMmilugedrednuy AR(p)
4 = 1 v Aax a 4 @ 4 o
aldItves Yule-Walker 32unuisun3 ndwndu twewensal 11
) Y = £ 1 a1 o & )]
PNHINNaz I wanenTaaaaefulunay Tagls
d A ~ i n i
AUMTNOINTUAD Y, =AY, 3+ Y o Tt By Yoo 130
{ o A s (g o
nanldlumsduiiumswensaidoyamiuredrednuy AR(p)
A Yas 1 v A a s A 4
o l475ve9 Yule-Walker s9unuATMauentuy A2 813 tNBWeINTal
Y Y A &£ 1 a1 o & v
Tdhandfaguileanal uanensaiaaaenwiunaiuiu Taely
d A A~ 7 i 7
AUMT WONTHAD Y, =AY, 1+ DY o+ F DY e 131
1 A 1 [l o w d
Aundgvon A d Mo Masdo lumsnensaimmuiosvedoya

A ' Y @ A yas o Y 1 v Aax a d
nuredredmuy AR(p) e l915Masdoatiosga INNUITUAT N

=<

Y] A o 9 Y A 1 [ Ja [ I
WﬂWU!W@Wﬂ1ﬂﬁﬂlllﬂsll']\‘]ﬁuﬁlﬂagﬁuﬂslquna'] LANYINTAUAAADN UL 1

nannulagldaumsneinsaifie X =g +dX + GX, +o t X, 132



	ผกผันเพื่อพยากรณ์ไปข้างหน้าทีละหนึ่งช่วงเวลา แต่พยากรณ์ติดต่

