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1. b�²­S�{Xt, t = 0,±1, . . .}, EXt = 0, γ(·) ÷výé�Ú, =
∑∞

h=−∞ |γ(h)| <∞, ½

Âf ,

f(λ) =
1

2π

∞∑
h=−∞

γ(h)e−ihλ, −π ≤ λ ≤ π.

y²���¼ê÷vγ(h) =
∫ π
−π e

ihλf(λ)dλ.

2. If 0 < a < π, |^Hergltotz½n¥�ªf

γ(h) =

∫
(−π,π]

eihvdF (v) for all h = 0,±1, . . .

Áy²e�¼ê

γ(h) =

{
h−1 sin ah, h = ±1,±2, . . .
a, h = 0

´,þ��"�²­�{Xt, t = 0,±1, . . .}����¼ê(=�Ñ§�Ì©Ù)§¿¦éA�

Ì�Ý.

3. �L§{Xt} ÷v
Xt = A cos(πt/3) +B sin(πt/3) + Yt

Ù¥

Yt = εt + 2.5εt−1, {εt} ∼WN
(
0, σ2

)
,

A ÚB �þ�Ú���
(
0, v2

)
�Ø�'�ÅCþ��{εt}�Ø�'. ¦{Xt}����¼ê

ÚÌ©Ù.

4. e{Xt, t = 0,±1, . . .}´�g£8S�, e��.÷v|a| < 1, EXsεt = 0, é¤k�s < t,

Xt = aXt−1 + εt, εt ∼WN(0, σ2).
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