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1. e{Xt} �AR(p)�.§A(L)Xt = εt, ÷v

A(z) = 1− a1z − · · · − apzp 6= 0, |z| ≤ 1,

eA(z) = 0�¤k)zjÑpÉ, �3�"~êc1, . . . , cp, ¦�

A(z)−1 =
1

(1− z/z1)(1− z/z2) · · · (1− z/zp)

=
c1

1− z/z1
+

c2
1− z/z1

+ · · ·+ cp
1− z/zp

¦)Xþ�cj .

2. {Xt} �{Yt}´�p���ÏJAR(p)�.§¦

Zt = Xt + Yt

´ÏJAR(p)�.�¿©^�"

3. éAR£2¤�.

Xt = −0.1Xt−1 + 0.72Xt−2 + ε, ε ∼WN(0, σ2)

O�g�'Xêρk, k = 1, 2, 3, 4, 5.

4. γk´ÏJAR(p)S�Xt����¼ê§f(λ)´Xt�Ì�Ý§¦

Yt =
∞∑

j=−∞
γjXt−j

�Ì�Ý§y²Yt�´��ARS�.

5. �{Xt, t = 0,±1, . . .} ´e¡�ÏJAR(1) S��²­)µ

Xt = φXt−1 + εt, {εt} ∼WN
(
0, σ2

)
, |φ| > 1

Áy²ÀJÜ·�xD(S�Zt, ¦�{Xt} ÷vXe�ÏJAR(1) �§

Xt = φ−1Xt−1 + Zt, {Zt} ∼WN
(
0, σ̃2

)
.

(½σ̃2.
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