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�. (32©) W�ÀJK(zK�k1��z�3©, kü��z�2©, �Y��3�K�

þ)µ

1. Ø�Ä�å�ÚØ������O,e¡�.I��O�ëê�õ�´ .

A. ARIMA(1, 1, 1)× (2, 0, 1)12 B. ARMA (3, 3)

C. ARMA(1, 1)× (1, 2)4 D. ARIMA(2, 2, 3)

2. �ÄAR(2)�.Xt = Xt−1−0.25Xt−2+εt, εt ∼ WN(0, σ2),KXt�g�'¼êρ1 =

, ρk = (k = 1, 2, . . .).

3. �ÅS�Xt÷vXt = 1+1.5
∑t−1

j=−∞ εj+εt, εt ∼ WN(0, σ2),KXtÑl L

§(hint: ^ARIMA(p, d, q)L«).

4. e�L§Ø´²­�´ .

A. (1 + 1.1L− 1.8L2)Yt = εt B. (1 + 1.1L+ 0.18L2)Yt = εt

C. Yt = 0.8− 0.99Yt−1 + εt D. Yt = 0.2Yt−1 + εt − 0.4εt−1

5. AR(p)�.

Xt = a0 + a1Xt−1 + · · ·+ apXt−p + εt, εt ∼ WN(0, σ2), aj = (1/3)j, j = 1, . . . , p

�D4/ª�Xt = µ+
∑∞

k=0 ψkεt−k, K
∑∞

k=0 ψk= .

6. �Xt´�ÅirS�, =Xt = Xt−1 + εt, εt ∼ WN(0, σ2), KTS���g�'X

êρ(t, s) = Corr(Xt, Xs)= .

7. éu�_�MA(q)�., §�D4/ª���

Xt =

q∑
k=0

bkεt−k,Ù¥, b0 = 1, εt ∼ N(0, σ2).

KÄut9�céXt+lýÿþ�Ø�� .

8. AR(2)�.�g�'Xêρ1 = 0.6, ρ2=0.5, K�� g�'Xêa22 = .

9. éT �êâïáAR(2) �.XeYt = 140 + 0.5Yt−1 + 0.2Yt−2 + εt, ®�YT =

139, YT−1 = 134, �Úýÿ�YT (1) = �Úýÿ�YT (2) =

.
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10. ��=�θ2÷v �, MA(2)�.

Xt = µ+ εt − εt−1 − θ2εt−2

�_.

�. (20©) �Ä±ARMA(2, 1)�.

(1 + 0.8L− 0.64L2)Xt = (1− 0.4L)εt, εt ∼ N(0, σ2),

(1) �¯T�.´Ä´²­L§? e´, ��ÑT�.�D4/ª.

(2) ®�Xt, Xt−1, . . . , ¦ÑXt+l��Z�5ýÿ, ¿¦Ñ�Zýÿ�95%��&«m.

(3) �ÑT�.�Ì�Ý¼ê.

n. (18©) �{Xt, t = ±1,±2, . . .}´÷vAR(2)�.

Xt = aXt−1 −
a2

4
Xt−2 + εt, |a| < 2, εt ∼ WN(0, σ2)

�S�. ¦

(1) ®�Xt, Xt−1, . . .�, Xt+l��Z�5ýÿX̂t(l).

(2) Á¦1)¥X̂t(l)�þ�Ø�E[et(l)
2], l = 1, 2, . . . .(^{Xt, t = ±1,±2, . . .}�g��

�¼êL«.)

(3)Á¦4�liml→∞E[et(l)
2].

o. (15©) éuAR(1)�.Xt

Xt = φ1Xt−1 + εt, |φ1| < 1,

Yt´²­L§Xt²L����5ÈÅìH���ÑÑ, =

Yt =
+∞∑
j=0

hjXt−j,
∞∑
j=0

|hj| <∞.

(1) �yYt´��²­S�(L2¿Âe�35Ú²­5).

(2) ¦Yt�Ì�Ý.

Ê. (15©) �Ä²­(ÏJ)AR(p)�.

Xt = a1Xt−1 + · · ·+ apXt−p + εt, εt ∼ WN(0, σ2),

(1) �ÑXt�Ì�ÝfX(ω).

(2) Yt�Xt�_Ì�ÝfY (ω) =
1

4π2fX(ω)
¤éA��ÅS�, �yYt´MA(p)S�.

(3) ¦ÑXt�_�'¼ê(=Yt��'¼ê).
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