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1. �&Òs´�ÅCþ§þ��0§�§�σ2s , ¿�*ÿ&Ò�

ηi = s+Wi, i = 1, 2, · · · , k

Ù¥\5D(Wi ÷vE (Wi) = 0, E
(
W 2

i

)
= σ2W , E (WiWj) = E (sWi) = 0 "y|^k �

*ÿ�η1, . . . , ηk ��5|Ü5�Os, �ŝ ���þ��5�O

ŝ =
k∑

i=1

aiηi

¦�ai ��§¿¦3�`�5������þ�Ø�"

2. �{Xn} �¢°²­�ÅL§, ®�&E�Xn = (Xt−1, Xt−2, · · · , Xt−n)> I�ýÿXt,

-a = (a1, a2, · · · , an)T, ��`�5ýÿ�

X̂t =

n∑
k=1

akXt−k = aTXn

P�ÚýÿØ��

σ2n = E[Xt − X̂t]
2.

y²µ1) σ2n = det(Γn+1)/det(Γn). det(·)�Ý
�1�ª�, Ù¥Γn = EXnXn
>.

2). |^n�¢�?1��ÚýÿØ�÷v

lim
n→∞

σ2n = exp

(
lim
n→∞

1

n
log (det (Γn))

)

3. ��ÅCþS�{X(n), n = 0, 1, 2, · · · } ÷v

X(n) = −
∑n

k=1

(
k + 2

2

)
X(n− k) +W (n), n = 1, 2, . . .

X(0) = W (0)

Ù¥W (n), n = 0, 1, 2, · · · ´xGauss D(S�§þ��0 , ���1.

(1) y²W (n) ´X(n) �#ES�"

(2) y²§XJ�W (−3) = W (−2) = W (−1) = 0, @o

X(n) = W (n)− 3W (n− 1) + 3W (n− 2)−W (n− 3), n = 0, 1, 2, . . .

(3) ^X(1), · · · , X(10) éX(12) ��`�5ýÿ§¿O�ýÿØ�
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4. �ÄXe��mS��.MA(2)

Yt = 40 + εt − 0.6εt−1 + 0.8εt−2, εt ∼ N(0, 20),

εt = 2, εt−1 = −4, εt−2 = −6.

(1) ýÿ�52Ï��.

(2) ¦Ñ�5üÏýÿ��95%��&«m.

(3) ¦ÑYt�Ì�Ý¼ê.

5. �Xt��ARMA(1,1)S�

Xt = φ1Xt−1 + εt + θ1εt−1, εt ∼WN(0, σ2).

-Yt = 1
2(Xt +Xt−1),

(1) ÄuXt−1, XtéYt+1��Z�5ýÿ, �ÑL�ª, ¿O�þ�Ø�.

(2) ¦Yt�Ì�Ý.
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