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�. (32©) W�ÀJK(zK�k1��z�3©, kü��z�2©, 3�v�1©�Y��

3�K�þ)µ

1. {Xt}�"þ����1�ÕáÓ©Ù���ÅS�§�ÅS�Zt =

{
Xt, t �óê

Zt−1, t �Ûê

Kg���¼êγk(Zt, Zt+k)= §K{Zt}´� S�.

(²­!�²­)

2. �Xt = 2Zt−1 + Zt−1 + εt, Ù¥{Zt}�{εt}�üüØ�'�xD(S�, þ��0�

�.�σ2K{Xt}�g����γk(Xt, Xt+k)= , 
S�{Xt}�{Zt}�k�
�'XêρXZ(k) = Corr(Xt, Zt+k) = (k = 1, 2, . . .).

3. �ÅS�{Yt}÷ve��ª, Káu{Yt} �.

(1− L)(1− L4)(1− 0.4L4)Yt = (1 + 0.2L)(1 + 0.8L4)εt, εt ∼ WN(0, σ2)

A) ARIMA(1, 1, 1)× (1, 0, 1)4 B) ARIMA(0, 1, 1)× (1, 1, 1)4

C) ARIMA(1, 0, 1)× (1, 0, 1)4 D) ARIMA(1, 1, 0)× (1, 1, 1)4

4. �ARMA(2, 1): Xt = 0.5Xt−1 + aXt−2 + ϵt − 0.1ϵt−1, �a÷v

�, �.²­.

5. �ÄARCH(1)�. ϵt = vt
√
α0 + α1ϵ2t−1, Ù¥vt�pdxD(S�WN(0, 1).

Kϵt���� .

6. ,�*ÿ�S���4Ï�*ÿ��xt−3 = 5, xt−2 = 5.4, xt−1 = 5.8, xt = 6.2, ¦

^4Ï£Ä²þ{ýÿx̂t+2 .

7. γk´ÏJAR(p)S�Xt����¼ê,f(λ)´Xt�Ì�Ý,K

Yt =
∞∑

j=−∞

γjXt−j

�Ì�Ý� .

8. �
�ä��²­S�¥´Ä¹k&E, ´Ä�±UY©Û,I�éTS�

?1 u�, Tu�^��ÚOþ´ ©Ù. �b�

� .
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9. �AR(p)�.

Xt = ϕ0 + ϕ1Xt−1 + · · ·+ ϕpXt−p + ϵt

�D4/ª�Xt = µ+
∑∞

k=0 ψkϵt−k,K
∑∞

k=0 ψk(
1
2
)k = .

10. AR(2)�.,�g�'Xê�ρ1 = 0.6, ρ2 = 0.5. K2� g�'Xêϕ22= .

�. (15©) �ξ(t) = A cos(λt + Θ), Ù¥��Θ �(−π, π) Sþ!©Ù��ÅCþ, λ �

�Θ �pÕá��ÅCþ, VÇ�Ý�fλ(x) "A �(½5~ê"

(1)¦y{ξ(t)}´²­L§.

(2)¦yξ(t) �õÇÌ�Ý�

Sξ(ω) =
A2π

2
[fλ(ω) + fλ(−ω)]

n. (20)©) �ÄXe��mS��.ARMA(1,2)

Xt = 0.8Xt−1 + ϵt + 0.7ϵt−1 + 0.6ϵt−2, ϵt ∼ WN(0, σ2),

(1) �Ñk �g�'Xêρk, k ≥ 0÷v�4íª.

(2) `²TS��ÏJ5Ú�_5.

(3) XJ´�_�, �ÑT�.��_/ª.

o. (18©) �ÄXe��mS��.AR(2)

Xt =
1

16
Xt−2 + εt, ϵ ∼ WN(0, σ2)

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�limt→∞E[et(l)
2].

Ê. (15©) �Ä²­(ÏJ)AR(3)�.

Xt = 0.9Xt−3 + εt, εt ∼ WN(0, σ2),

(1) �ÑXt�Ì�ÝfX(ω).

(2) O�ÈÅ�L§

Yt =
1

3
(Xt−1 +Xt +Xt+1)

�Ì�ÝfY (ω), ¿'�fX(ω)ÚfY (ω)3ªÇω = 2π/3��"
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