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1. (½e�ARMA�.´Ä�ÏJ�Ú�_�ºÙ¥{εt} ∼WN
(
0, σ2

)
(a) Xt + .2Xt−1 − .48Xt−2 = εt

(b) Xt + 1.9Xt−1 + .88Xt−2 = εt + .2εt−1 + .7εt−2

(c) Xt + .6Xt−2 = εt + 1.2εt−1

(d) Xt + 1.8Xt−1 + .81Xt−2 = εt

(e) Xt + 1.6Xt−1 = εt − .4εt−1 + .04εt−2

2. y²e¡ü�MA(1)�.

Xt = εt + θεt−1, {εt} ∼WN
(
0, σ2

)
Yt = ε̃t +

1
θ ε̃t−1, {ε̃t} ∼WN

(
0, σ2θ2

)
0 < |θ| < 1k�Ó�g�'Xê"

3. ARMA£1,1¤�.

Xt = φ0 + φ1Xt−1 + εt − θ1εt−1, εt ∼WN(0, σ2)

1). |φ1| < 1, |θ1| < 1�, ¦�.�ÏJ/ªÚ_=/ª

2). ¦T�.�þ�Úg���¼ê.

4. �ÄXe��mS��.ARMA(1,2)

Xt = 0.8Xt−1 + εt + 0.7εt−1 + 0.6εt−2, εt ∼WN(0, σ2),

(1) �Ñk �g�'Xêρk, k ≥ 0÷v�4íª.

(2) `²TS��ÏJ5Ú�_5.

(3) XJ´�_�, �ÑT�.��_/ª.
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