3)

(4)

N——
¥
A

I‘i

=
88 AQ
> RN
=
A

=SSN OO

mg‘mowfgw P
3
Y
S
=) -~
Il

S

{z,t =
0,41, £2 -}
ARIMA(0,d.0)
(~0.5,05)
1z}
e =
gzt}WN(O?UQ)

l’t}
Xt ==

(X1, Xoy) t =
1,27
dz’ag(Vd)Xt =17

X; = dz’ag(V_d)Zt
Xy

7

diag(V4)

Va0 ...0

d
diag(vd): 0 V*%2... 0

0 0 ..V

T
<
I

HTMHQM
N

i (d> (—L)F = 1-dL-12d(d—1)L*~16d(d—1)(d—2) L~ --



