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t>18f, Var(V;) = Var(Y;_1) + Var(e;) = Var(Y;_;) + 02, XA Var(V;) = o2,
AT B t, Var(Y;) = to?. O

%37 H



10213903403 & Hrlis

(c) ¥fo<t<s, HYs=Yi+e1+ea+ - +es b Cov(Y,,Ys) = Var(Vs), HMA
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4.2 EHPAT MA(2) BERUAY AR B, RBB0h:

(a) 91 = 05, 92 =04
(b) 6 =1.2, 6, = —0.7
(C) 91 = —].7 02 =—-0.6

w <- rnorm(5050, mean=0, sd=1)

pdf ("1.pdf")

par (mfrow=c(3, 1), mar=c(4, 3, 1.5, 1.5), mgp=c(1.5, 0.5, 0))

v <- filter(w, filter = c(1, 0,5, 0.4), method = "convolution", sides = 1) [25:(length(w) - 24)]
acf (v, main=expression(paste(thetal" i"], " = 0.5, ", thetal" 2"], " =0.4")))

v <- filter(w, filter = c(1, 1.2, -0.7), method = "convolution", sides = 1)[25:(length(w) - 24)]

acf (v, main=expression(paste(thetal" "], " =1.2, ", thetal" 2"], "= -0.7")))

v <- filter(w, filter = c(1, -1, -0.6), method = "convolution", sides = 1) [25:(length(w) - 24)]
acf (v, main=expression(paste(thetal" i"], " = -1, ", thetal" 2"], " = -0.6")))

dev.off ()
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