N

1.cos(w(s-t)).

2.-1<a<00.
2 ei 2
4.2 igeug y HHA(Z) =1 — 12— — ¢pzP, B(z) =1+ 012+ -+ + 0,21,
5.12; SARIMA(0,0,1) x (0,1,0)12; 1407 52,
6_E|ﬂ;“,'gﬁ'5; X2; A SRR =LY
7. Z7dIR R
8 Xy, t < nIXF X,y METMF R ZEIEE Jim Ti ="
— 00
T az; 0
1 @ = B ~ 1.435 = 25l ~ —0.721

52 =Ao(1 — G1p1 — G22) ~ 1.219
\/ﬁ(&] — al,?iQ — a2) — n(O, U2F;1)
-1
T Yo A 0.003 —0.002
- Cov(@) = 162T; = 2 x1.219x [ ° 1) =
’ 7 Ao —0.002  0.003
2. E%%ﬂﬂ@r){t :tC+61 +“'+6t+77t _770+X0

to? t<
SCov( Xy, Xs) = { O ’

to? 4+ o2 t=s E(X,) =tc+ Xo — o
¢ Ty

(1+6%)0* k=0

3. Cov(Xy, Xigk) = Cov(er + 012, €14 + €14 1—12) = o2 k=12
0 k0,12
1 k=0
=N ToE k=12
0  k#0,12
1.
(1)

Yig1 =40 + E(eq) — 0.6¢, 4 0.8¢,_1 = 35.6

Yo = 40 + E(eryo) — 0.6 E(ersq + 0.8¢;) = 41.6

(2)

Y1 2356+ €41 Yipo 2 41.6 + €140 — 066141

€11, €012 ~ N(0,20)

- Y1 995% CI 24(35.6 — 1.96v/20, 35.6 + 1.96v/20) ~ (26.835, 44, 365)

o Yiyo (195% CT 9(41.6 — 1.96 x (1 + 0.62)1/20,41.6 + 1.96 x (1 + 0.62)1/20) ~ (31.378,51.822)
(3)

v = 40, v1 = Cov(Y;, Y, 1) = —21.6, Yo = Cov(Yy, Y 2) = 16,7, =0, (k > 2)
S FO) = 2 T e = L (40 — 43.2c0s(\) + 32c0s(2)))

2,



(1)

U N(O, ].) €t = Ut/ 1+ 0.056?_1

S €tle,_y=e ~ N(0,v/1 4 0.05€?)

he =Var(ele =) =1+ 0.05¢2 &%

L E(Yi X, =0.1,6_1 =0.6) =0.05+0.3 x 0.1 +0.2 x (1+0.05 x 0.62) = 0.2836

(2)

SRV ar(Yi) X; = 0.1,6,1 = 0.6) = Var(ee,_,—06) = 1 +0.05 x 0.6 = 1.018

(3)

M EH#ESAY X = 2,61 = e ~ N(0.25 + 0.3z + 0.01€2, 1 + 0.05¢2) FRMIEK 4.

3.
(1)
ANG%s <t
casel 1<t<s<m

E(YY,) = (712 (XiX,) = 712%73
W {vet N{X} A YT Z R B0
Mk <q
Vo = D51 @ Ve—j + Doj_o bjj—r0”
Hrp

1 j=0
V=9 bj+> etk j=1,....q

0 else
Mk =gq
Tk = Z?:l a;Yk—j + by
Mk >q
Vo = Djo1 G Ve—j
case2 1<s<m<t
E(Y,Y,) = zE(X(X, — 20, ;X)) = {
case3 m<s<t
BYY,) = S |(Ciobreri) (i biess)| = {
Hrby =1
(2)
LAL)X, = B(L)e, £HA(L) =1-3"_ a;17,  B(L) =149, b;I7
WA(L)z = B(L)e: + A(L)n,
o {e} Ai{n} B0
S B(L)e + A(L)n, ATLAE M A(m) B5), HAm = maz(p, q).
Ftbi{z} ~ ARM A(p,m)

o (’yt*S - Z?:l a’j’yt*S*j) t—s< q
0 t—s5>q

Y obibjris t—s<gq
0 t—s>q



