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Mpooappoyn tng Makpoxpoviag Taong

Yo=Ti+Si+Ry, t=1,...,N

» OEAoupe va Tpoosyyiooupe o Yy — Ty

> OO LUEAETNOOUE TN TIEPITITWON HAXKPOXPOVLOG TXONG TTOU TIEPLYPAPETAL
LKO(VOTIOLNTLKG OTTO VOl TIOAUWVUO p-BaBuou
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Mpooappoyn tng Makpoxpoviag Taong

Mppo
‘Eotw TO p-PaBuol TTOAUWVULO

f(t) =co+cit+ .. gcpt’.

Tote
Af(t) = f(t) — f(t—1)

Bo gival TTOAUWVUO e BaBUO To TTOAU p — 1
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Mpooappoyn tng Makpoxpoviag Taong
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Mpooappoyn tng Makpoxpoviag Taong

8(826))  Tolasubo  puBoS To Teds P-2
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Mpooappoyn tng Makpoxpoviag Taong
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EkOstikn) ESop&Auvon (Exponential Smoother)

[HEE N

, , , Y= + G-) Y} , ,

> ‘OTOV 1 XPOVOAOYLKT| OELP& OEV TTAPOUGCLALEL ETTOXLKEG KUUXVOELG KOL EVTOVEG
HLOKPOXPOVLEG TROELG, 1) EEOUEGAUVOT XPNOLLOTIOLETAL yial tn) TPOPRAEYN TNG TLUNG
Y11 YVWPL{OVTOG TIG TLEG TNG XPOVOAOYLKTG OELP&G Yo Toug Xpovoug t =1,..., N

'EOTW N XPOVOAOYIKY) OElp&
{Y1,..., Y}

Kol oToBepd o € (0,1)
O TIOPUKATW YPXUHULKOG LETHOXNILATLONOC OVOUKLETAL EKOETLKN Cop&AUVON
v
Yy :?\Yt—l—(l—a)Y;‘_l, t=2,...,N

omou Y; =Y,
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EkOstikn) ESop&Auvon (Exponential Smoother)
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EkOstikn) ESop&Auvon (Exponential Smoother)
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EkOstikn) ESop&Auvon (Exponential Smoother)

t—
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EkOstikn) ESop&Auvon (Exponential Smoother)
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EkOstikn) ESop&Auvon (Exponential Smoother)

N avef&pTnTeG TUXOIEG HETOPANTEG.
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EkOstikn) ESop&Auvon (Exponential Smoother)

> QewpoUpe Yyt =1,... aveldptnteg Tuxaieg LETOXPANTEG. < e(o. )
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EkOstikn) ESop&Auvon (Exponential Smoother)

E&v €XOULE TIG TLUEG TLG XPOVOAOYLKNG CELPAG LEXPL KOL TNV XPOVLKT OTLyUr t = N
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