
Thanachole Phohahul

6104640427
2. s ) F- Cat]

F-[at) = E CE [at Ift -23)

= ECE [ feet 1 Ft . , ]) ⇒ by knot iterated expectation.

°

= F- ( Gt E [ Etta - i )) ⇒ as GI is ARCH C )

F- [at) : O

F.Crt] : Ellet] t E Cat)

= let to

= Uf or constant .

= 0.002 #

-
O

I.2) Var Cat) = E [ cat - Efate ) )
?

]

= F. [at]

= ECE Cat't Ft -i ))

= E @ I ] = E [ do-12 , + at, ] = 6+2

var ⇒ E[at] . to by property oh neah stationary
I - 22

0-1 = 0.0212 tf
=

y - O -
I

var (at Ift -i ) : E- (cat -Ecatlft-D)21ft - i ]

it:[ cut } Ift-D

'

- Elsie : Ift -i]
or I

= GIEL Iftu]

= 617 = 0.07 -10.2A't - I



1.3) h : 200 , ah = 0.015 6h = 0.2

Th -- Unt at

Gp2 = do -122 ah's
rent , : Uh + Ah -12

62 = 0.02 -10.2Wh-zh

Ecrhyz) : WI) = Ugo, t E Casas] I -step ahead

↳ -i E ( 6,02 , IF,oo) : 0.01+0.2 E ( afoot Fh)
= Myong t E ( 61oz . Eloi)

62pct) = 0.021-0-2 A}oo
9

= 0.02 t 0.2 (0.015J
= Mio, t Go, E ( Eloi)assume

I
lllol '- Mio, = 0.002

62pct) = O - 0200225 #\.ir."

-

converge.
I

1.4) as him rh(l) will goes to
mean or unconditional mean

which is 0 A

lens

as him 62g (f) will goes to unconditional variance which is F.[at ) n
. to

fix 1-22

= 0.0111 #


