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1. e{ξt}´"þ�²­L§(ëY�m)§γ(τ) = Eξt+τξt. y²e�Qã�d

(a) {ξt}3Rþþ�ëY

(b) {ξt}3t = 0þ�ëY

(c) γ(τ)3RëY

(d) γ(τ)3τ = 0ëY

2. XJÑ\S���5L§

Xt =

+∞∑
i=−∞

ajεt−j ,

+∞∑
i=−∞

|aj | <∞

Á�yl���5ÈÅìH((3.9) ½Â)���ÑÑ

Yt,n =

+∞∑
i=−∞

hjXt−j

�´�5²­L§. (L2¿Âe�3§2�y²­5)

3. e{ξt}´"þ�²­L§, ���¼ê�γ(k), Áy²XJ

∞∑
i=0

∞∑
j=0

aiajγ(i− j) <∞

KYn =
∑n

k=1 akXk ´þ�Âñ�.

4. �{An}, {Bn}��Ø�'S�, �Ñl��©ÙXn ∼ N(0, σ2n), ÷vEAiBk = 0, i 6= k,

∞∑
j=1

σ2j <∞.

Áy²

Xt =

∞∑
j=1

(
Aj cos(ωjt) +Bj sin(ωjt)

)
´²­L§"£L2¿Âe�3§2�y²­5¤
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