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Zitype 1°Na ddoete Tovg opropode: (o) amiarétyrac ko (B) AVTICTPEYIUOTHTOS OC
xpovooepas ARMA[p,ql. T p=g=2 mowg o1 mepioyés wmarémyrac ko
AVTIGTPEYIUGTHTAS Y10 TIG TAPAPETPOVG @1, P2 Kau By, 6, aviicTtouya;

Znmpe 2°.
(@) Zm amaty ypovooewd AR[1]: X, = ¢ Xi + Z pe {Z} ~ WN(O, ¢°) va
npocdloptotel 1 cuvdpton avtocveyétions p(h), h=0,+1,12,....

(b) No 600l 0 opiopdg g cuvaptnong uepikic avroovayétions a(h) xar va
TPOGOOPIOTEL VTN Y10l TNV O GV YPOVOGEIPAL.

Zimpa 3°. ‘Eoto {X,} otdown ypovooepd undevikod pécov pe cuvaptnon

avtoovvdkbuaveng y(kh). Bswpdviog 6T o mivakag cvvdornopag I, =[y(i—j )] i
givar pun 181GLov Yoo k4be n va mpoodopicete T PEATioT), ©OC TPOG TO PECO
TETPOYWOVIKO GQOANa ypapukh tpoPreyn A Pnpdtev papootd X,., kabd¢ ko o

avticToyo K.T.6. v avtic.

Znmpa 4. Zm pndevikod pécov ot GUTOTAAVSPOpIKY TUEEMS P (POVOCELPE

y4
Xl_z(piXt—i :Zta IJ.S {Zt}NWN(O,Gz),

i=1

vo, Tpocdiopiotovv ot ektuntpieg Yule-Walker tov ¢, (i=1,..., p) kor o2.
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