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Zm2biBQM R U 8y TQBMibV uQm` b+Q`2XXXXXXXXXXXXXXXXXXXXXX

:Bp2M i?2 /�BHv HQ; `2im`Mb , URtV +�M #2 2tTH�BM2/ #v i?2 �_UkV KQ/2H �b 7QHHQrBM;,

(1−1.5B+0.9B2)Rt = 0.25+ εt

r?2`2 εt Bb /Bbi`B#mi2/ �b i?2 :�mbbB�M q?Bi2 LQBb2 rBi? K2�M UµV 4 y �M/ p�`B�M+2 U σ2V 4yXk8
" ��� H�;@QT2`�iQ`

Zm2biBQM RXR U Ry TQBMibV uQm` b+Q`2XXXXXXXXXXXXXXXXXXXXXX

6`QK i?2 �#Qp2 �_UkV KQ/2H- Ab i?2 KQ/2H r2�FHv bi�iBQM�`v\ q`Bi2 /QrM i?2 `2p2`b2 +?�`�+i2`BbiB+
2[m�iBQM �M/ }M/ Qmi i?2 +QM/BiBQMb iQ bmTTQ`i vQm` �Mbr2`X

S�;2 R

Amaret Srisuadipong 6104640229

Rt - I, Rt - i - Oh Rt-za fo tat

-

① the reversed characteristic equation :

X ,
a 0.95 + 3515 I → modulus a 0.9487

B
!
1.513 -10.920 20

Ng ' 0.75 - 31¥ i → modulus z 0.9487

Xi ' 0 ,
I 10,2+40/2 20

&
since the module of the reversed characteristic eqa

die - I -1.51 I all-1.512 - 410.91111 is saggy which less than 1 .

Therefore
, Rt is weak stationarity .
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*�H+mH�i2 i?2 mM+QM/BiBQM�H K2�M, E(Rt) Q7 Rt �M/ i?2 +QM/BiBQM�H K2�M, E(Rt |Ft−1)

S�;2 k

conditional mean : El Rtl Ft- it

Rt ' 00+0 ,
Rt - 1+0/2 Rt- z +at

Multiply El . Ift - i ) on both side O

7

Elktlft - I ] a Elko Ift- 1) to, Ef Rt - if ft- I ] + feel Rt-21ft - 1) + El# Ft- i ]
F- ( Rt Ift - i ) z fo to, Rt - it 02kt - e

El Rtl Ft - i ] ' 0.25+1.5 Rt - i
- 0.9kt- z

unconditional mean : El Rtl

Rt ' 00+0 ,
Rt - 1+0/2 Rt- z +at

Multiply El - I to both side
p

Ela le El dolt #El Rt -11+0/2El Rt -alt Etat )
E 1kHz do to

, El Rt- 11+0/2 El Rt- e )

since Rt is weak stationarity .
Then

,
EIRH rel Rt -H' El Rt - e )

i - or
,
- dirt - Oo

Rt 2 do
I - oh - 02

Rt 2 0.25
a 0.625

I - 1.5+0.9
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6BM/ Qmi i?2 mM+QM/BiBQM�H p�`B�M+2, Var(Rt) Q7 Rt �M/ +QM/BiBQM�H p�`B�M+2 Var(Rt |Ft−1) Q7 Rt

S�;2 j

Unconditional variance : Varlktl

(Rt - w ) - 0,1kt - i -Ml +0/21 Rt- z - Ml + at

square and Multiply El - l te both side
, respectively

r ,

Eun. -nil . olieuriiii + olieuri iii} + etateovheurt.in/r+...nD220hELlRt-i-n/llatD+20zELlRt.z-m/atl)

var IRN z 0! varlrt - it to! Varlkt- e) t r't 20/10/28,
since Rt is weak station arity - then

, varlrtlerarlktylzrarlkt.cl

Varlrtl a d
'

-124,028 , a 10.251 +211.511 - a. 9110.8 Var Htt ) z 3.493

\ I - 0
,

'
- di l - 11.512 - l - a. 932

( Rt-Mla dirt- i - M ) -10/21 Rt- z -M ) + at

i::i::÷÷÷÷÷:÷÷n.. "". .". .. .Tj a 0,8J - it 028J - 2

H 2 Of
, to e 0/28. , i k ,

a 8
,
from Weah station arity

✓ I 2 1.5 Vo - O . 9 V ,

8
,

'

tis rarlrtl

conditional variance : Van Rtl Ft; )

Rt ' do -10
,
Rt - ie da Rt - et at

multiply tartlet- it to both side

Varl Rt Ift - il 2 Vandal Ft- il t 0,
'

Van RH Ft- i ) t ¢! Vare Rt - 21ft. , ) evarlatleelovlohrt.no/eRt-elet2C0VldiRt-i,atI
Z O t 0,

'

lol e Ole
'

fo ) e 62 eoeo +2 Coudert-

z.at/VarlRtIFt-1/2 62

a 0.25
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*�H+mH�i2 i?2 �miQ+Q``2H�iBQM, ρl 7Q` H4R �M/ k Q7 Rt X �HbQ- r`Bi2 /QrM i?2 �miQ+Q``2H�iBQM, ρl

r?2M H ≥ kX

S�;2 9

( Rt-Ml a dirt- i - M ) -10/21 Rt- z -M ) +at

Multiply Ht-j -M ) to both side - take El - ]

EllRt -mil Rt - j -Ml ) z d ,
Ell Rt - i -MllRt-j

- M) ) to, Ell rt- z
-Mll rt-j

-M1 ]
+ EL att rt- j

-Ml ]

Tj a 0 , Jj - I + 028J - z a 1.58J - I - 0.9 Tj . 2
dinner by to

rig
.

. 0 , Eje 't dig?
Pj a ¢ , Pj- it 02 Pj - z

① ! "

g , Poe ohh , i r ,
a p ,

from stationary and Po - l

P , e 1.5 - 0.9 p ,

P ,
2

g z II
19

and -

J 22 ;

Pg Z 1.5 P , - 0.9 fo e 1.51 ) - 0.92 2£,
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:Bp2M R1000 = 0.01 R999 = 0.02 R998 = 0.03 ε1000 = −0.01 ε999 = −0.02 ε998 = −0.03 P#i�BM R@bi2T-
k@b2iT N8 % BMi2`p�H 7Q`2+�bib 7Q` Rt �i i?2 7Q`2+�bi Q`B;BM i 4 RyyyX �HbQ i?2 ∞@bi2T N8 % BMi2`p�H 7Q`2+�bib
7Q` Rt X .`�r i?2b2 BMi2`p�HbX

S�;2 8

I - step forecast : rt - do -10, rt- ie dart - et .
. .to/prt - peat

the ,
' do to, tht 0/2 th- it . - - top the , -peat and Fn ' th , th - i . . .

Intl ) Z Ellen 411 Fh ) 0

a E[ del . ] - ELA , rn I . ]e . . .

' Ethernet -pl . ] ethane , I .]

a dot 0
, the fern- ie . - -

e Olptnel - p
- 0.25 e 1.510.01 ) e l - d. 9110.0212 0.247

the , - Intl ) - ane , ten 111 2

ra

varlenllll.la Variant. )
estimation interval ) z Fnl 'll I Zqilvarcaneil . ) e 0.247 II.9610.51

- 0.7331 Rien , f 1,227 at 95T. CI R

z - step forecast : Eternal . ] a Fnl 'll

z doe 0, full ) - fern - i
2 0.25 -11.510.247/41-0.9/10.02 ) 2 0.6025

rnez - Fnl 2) 2 Anezlenl 21 a ¢
,
( the , - Intl ) ) e ane 2
-

Ariel
2 ¢

, Anele Ane2

ramen 1211 - I a 0
,

-

var lane , I . ) - rahane , I - 142 Vld , ane ,
,

a neat . ]
. Kira era

'
→ 11 - 0,46:

a 1141.521 bat a 3.256A
'

estimation interval ) - rankle
2qlvarlanecl.la
. 9.6025 I 1.96/3.25/0.251
' 0.6025 I 1.767

152 E THI f 2.014 at 95T CI AL
loop


