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ABSTRACT

The researchers were interested in studying time series and dynamic models,
specifically the state space model and its diagnosis. This thesis dealt with studying
time series and state space models, diagnosing and determining their rank through
diagnosing time series models and state space models in several ranks and choosing
the best model using some statistical and engineering criteria by applying to data
that have been processed from Before researchers, Box & Jenkins, through the input
variable that represents the leading indicator and the output variable that represents
sales, which is about 150 pairs of observations, and after diagnosis and comparison,
it was obtained that the fourth-order state space model gives better results than time
series models through the use of statistical criteria



