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1.Irregular
2.Airline model
3.Box and Jenkins
4.Kitagawa & Gersch
5.Structure Time Series Model (STSM)
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1.Hyperparameters
2.Local Level Model



$DQ�3 45#678	9 �	:	;< =3	< 4��)��	?< � 4@�	A (����� ��

 �%��� ����� .���������� ���� �� !� "#$% ��&'!�( ���	
�)�� Md.

%-�	,! �)�� Md.

00 2 ≠≠ ησ,Lvl
@�	6 �)�� Md.

00 2 =≠ ησ,Lvl
�)�� Md. B���

00 2 == ησ,Lvl
�)�� P��
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(vii)
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1.Local Level Model with Drift
2.Local Trend Model
3.Smooth Trend Model
4.Deterministic seasonal dummy variable model
5.State space
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