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- BHEXEZL (Autocorrelation function, ACF)
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- BB ERE (Autocovariance function)

Yy (k) = Cov[Y (2),Y(t + k)]

Rl (GER) kX

- BtEXERZL (Autocorrelation function, ACF)

Yyy (k) _ Yyy (k)

Yyy(0) - 01?

pyy (k) =

pyy(0) =1



Pl TR ERRR

- SPRABEHLITRR(Y (1)) T EREy (OB

= [XIFRMEE] v (k) = y(—k)
y(k) = Cov[Y(t),Y(t + k)] = Cov[Y(t + k),Y(t)] = Cov[Y(t),Y(t — k)] =y(—k)

- [REBMHE] Iy (ol < v (0)

BFVILYR) + LY+ k)] =0 Eit
(A1 +25)y(0) + 22,4,y (k) = 0

%/11 = /12 = 1! Ey(k) = —)/(O), %/11 = 1'/12 — _11 )rl\uy(k) < )/(O)
- [FEREM] vynt, ZRBYE Y viyiv(ti—t) =0

o GEESEME] 2y (OTEk = ORNESEMy () SHER L,



PSS TEIRCHSER

- SERRBENIIFE(Y (£) Y BERXREREp (k) BYIERR
= [XOFRME] p(k) = p(=k)
- [ABEE] pk) <1

- [FEfarEtE]) vn, 5EFERIERER
- p(0) p(1) - pm—1)
p(_l) pQO) p(n_—Z)
p(n—1) p(n—2) -  p(0)

- [FEME—E] — 1 FREEFYI—EME—RE L BRIBHEXEE, (BE—1TBERXEECROE—
XIMNME— SR IEFS




BEREH PRI ESTE

—ARIE

- ZIEREIIFEX (O IF0{Y (1)}

- thIFZEREL (cross-covariance function)
Yyx(t1, t2) = Cov|[Y (ty), X (¢;)]
= E[(Y(t1) — #Y(t1))(X(t2) — .Ux(tz))]
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pa ~ 1 2 2 2
VIprl = N Z (P2 + Po+icPv—k = 4PPvPv—k + 2P5Pk)
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- Ep = oM, -1 < ¢ <1, BEFREACFHEEZR
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. 1 1 3
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EZE2J0.07. 3 0.11 8 0.00
w . ~ 4 —0.08 9 0.07
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P1 = PR 5 0.02 10 —0.08

= q = 11X \p.#p,, large-lag variance /g

1
var[py] = o [1+ 2(—0.38)2] = 0.0064, Kk >1

WNEZE90.08, k > 1T EEXRESUELE 2 EER
N, EIASAp, #0, pp =0k =2)



=

3. HEFFISttiE:
N[ ERTIE Eag  4 E At




Wold 53 fFEIE

Herman Wold
1938
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