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E(Yi|X, = 01,6, = 0.6, hy_y = 0.2)
=0.1 + 0.03 x 0.1 + E(€t|€t—17 ht—l)
=0.1+0.003 + 0 = 0.103
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V(l’f’(}/”Xt = 01, €t—1 = 06, ht—l = 02)
=Var(ee—1,hi—1)
=0.02 4+ 0.03 x 0.62 + 0.024 x 0.2 = 0.0356
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(1)
V(s) = E[Xeys X¢]
= E[(Acos(w(t + s)) + Bsin(w(t + s)))(Acoswt + Bsinwt)]
= 0” cosws
(2)
a= %fyl = cosw
L(X,11|X,) = coswX,
07 = E[(Xns1 — coswX,) Xpi]
= 70 — COSWY
= % sin*(w)
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ary 1 cos w cos w
a9 cosw 1 Cos 2w
B 1 1 — cosw cosw \ 2 cosw
sin?w \ cosw 1 Cos 2w -1




L(Xpi1| X, Xp1) = 2coswX,, — X1
03 = E[(Xpy1 — 2coswX, + X, 1) Xni1]

=Y — 2coswy1 + V2
=0
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y‘j 0_3 =0 FJ?[)]\ L<Xn+1‘XnaXn—l-'-Xn—p+l) = L(Xn—&-l’XnaXn—l)a 0-2 = 0—3 =

O;p > 2.
FATR A AE IR . YERFY n > 3 i)
cos(w —w)  cos(w —2w) -+ cos(w — nw)
2 det(T,) — det cos(2w — w)  cos(2w — 2w) -+ cos(2w — nw)
cos(nw — w) cos(nw — 2w) -+ cos(nw — nw)
cos(w) cos(w)  cos(w — 2w) ---  cos(w — nw)
g | 0520 cos() - cos(2 = 2w) o cos(2w —nw)
cos(nw) cos(w) cos(nw — 2w) -+ cos(nw — nw)
sin(w)sin(w)  cos(w —2w) -+ cos(w — nw)
© et | S sin(e) cos(2 = 20) e cos(2w = )
sin(nw) sin(w) cos(nw — 2w) -+ cos(nw — nw)
cos(w)  cos(w—2w) - cos(w—nw)
_ det{cos(e) cos(2w) cos(2w — 2w) -+ cos(2w — nw)
cos(nw) cos(nw —2w) -+ cos(nw — nw)
sin(w)  cos(w —2w) -+ cos(w — nw)
sin(2w)  cos(2w — 2w) ---  cos(2w — nw)

+ det(sin(w))

sin(nw) cos(nw — 2w) -+ cos(nw — nw)



cos(w) —sin(w)sin(2w) .-+ —sin(w)sin(nw)
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cos(nw) —sin(nw)sin(2w) -+ —sin(nw) sin(nw)

sin(w)  cos(w)cos(w) - cos(w)cos(nw)

+ det(siny)) | S oS cos(20) -+ cos(2) cos(r)
sin(nw) cos(nw) cos(2w) -+ cos(nw) cos(nw)
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(1)
Xi(l) = 0.8X;(1 — 1) — 0.16X,(I — 2)
W X,(1) — 0.4X,(1 — 1) = 0.4[X,(1 — 1) — 0.4X,(I — 2)].
HEE X)) =041+ 1)X, — 0.41X,_,]

(2)
Eley(1)*] = Eles(1)(Xp41)]

=70 = 04"+ 1)y + 0.4y
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= B(X;y — (1 +1)0.4' X, 41041 X, )?
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