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10.2 OPTIMAL ARARMAX PREDICTORS

The expression of the optimal ARARMAX predictor can be obtained f(@th1.3)
imposing a prediction error(¢) — y(t|t — 1) equal tow(z); we obtain

ylt =1 = (rz™ —s@HeE™) y@) + 5@ peHu) (10.2.1)
+(1-rE@hH)y@lr -1
=(rehH—-g¢*@ )y +p @ Hut) + (1—r )yl - 1.

An equivalent expression is given by
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On the right the author as seen by Fabio Vettori.
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Module ID10.2 describes optimal ARARMA(X) predictors.


