
¥ I � Æ E â � Æ

2016—2017Æc1�ÆÏÁòAò

�Á�8 �mS�©Û �©

¤3X 6¶ ÆÒ

�Á�m: 2016c12�5FþÌ9:50—11:50; ¦^{üO�ì

..
..
..
..
..
..
..
..
..
..
.
C

..
..
..
..
..
..
..
..
..
..
.
¾

..
..
..
..
..
..
..
..
..
..
.
�

..
..
..
..
..
..
..
..
..
..
. �. W�K(z�2©,�K��3Áòþ)µ

1 �ÄAR(1)�.Xt = φXt−1 + εt, -Yk = X2k, k = 1, 2, . . ., S�Yk´�o�

.º .

2 �ÄG!�.

Xt = (1− θ1B)(1− θ12B12)εt,

Kρ11 = , ρ12 = , ρ13 = .

3 'u�ÅirS�Xt = Xt−1 + εt, εt ∼ WN(0, σ2). Kµt = EXt = ,

V ar(Yt)= , γs,t = EXsXt = .

4 3e�LWþ�éA��ê²w{

�5ª³ G!�A ÀJ�ê²wa.

Ã Ã

k Ã

k k

5 ARMA(p, 2) �.

Xt = φ0 + φ1Xt−1 + · · ·+ φpXt−p + εt + θ1εt−1 + θ2εt−2

�_�� .

6 Dicky-Fuller u��"b�´`�u���mS� . �

�ÅØ��Ø�3g�'�, ^ ?1ü �u�; ��ÅØ��

�3g�'�, ^ ?1ü �u�.

7 �AR(p)�.

Xt = φ0 + φ1Xt−1 + · · ·+ φpXt−p + εt

�D4/ª�Xt = µ+
∑∞

k=0 ψkεt−k,K
∑∞

k=0 ψk(
1
2
)k = .(b

�φ0, φ1, . . . , φp®�)

8 éu÷vMA(q)�.

Xt = µ+ εt − θ1εt−1 − · · · − θqεt−q
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�S�{Xt, t = 0,±1,±2, . . .}5`,®�Xt, Xt−1, . . .�, Xt+l��Z�5ýÿX̂t(l)

�(0 < l ≤ q)�þ�Ø�� .

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

Xt = φ1Xt−1 −
φ2
1

4
Xt−2 + εt, εt ∼ WN(0, σ2), |φ1| < 2

�AR(2)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�limt→∞E[et(l)
2].

n. (15©) �{Xt}Ú{Yt} �ü�pØ�'��mS�§-Z(t) = X(t) + Y (t).

1) eXt��_�ARIMA(0,0,1)S�, Yt�ARIMA(0,1,0)S�S�§�¯Zt�=«S

�º

2) eXt�ARIMA(1,1,0)S�, Yt�ARIMA(0,1,1)S�§�¯Zt�=«S�º

o. (15©)�Äe¡��mS�

Yt = 0.4Yt−1 + 0.45Yt−2 + εt + εt−1 + 0.25εt−2, εt ∼ WN(0, σ2).

��ÑT�.�{z/ª¶

�u�T�.´Ä÷v²­Ú�_^�¶

�XJ´²­��ÑD4/ª"

Ê. (20©) �ÄXe²­�mS��.

Xt = εt − 0.4εt−1 + 0.6εt−2, εt ∼ WN(0, 3)

·�'5�´Ut = Xt +Xt+1, Äut�c{¤&E{Xs, s ≤ t}ýÿUt+1, K�Z��5

ýÿ´õ�º(¦ÑL�ª) ýÿ�Ø�õ�º
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