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12.3 GG =i —o? |,y DFEE (12.24) | SHER {0} B—FFIAHGDR. FIFHER
Gt s R AR, BIREMIX T & > 0, Corr(n,r?,) = 0,

JER]

Chory =V hy, A =ri—hy =h (Vi —1), By 5 hy,hep, k2105, E(v}) =1,
Fivh E(v} —1)=0. Fivhk E(n;) = E{hs(v? — 1)} = E(hy)E(v? — 1) =0,

FTvA Cov(ne, ne—r) = E(mne—i)—E () E(e—r) = E(mpm—i) = E {ht(Vt2 — Dhyw vy — 1)} =
E(vi = V)E {hihi—r(vi, 1)} =0, B {n,} R—AF2FAa%ite.

FiTvA COV(Wt,Tt{k) = E(ntrtz—k) - E(nt)E(T?—k) = E(ntrtsz) =F {ht(VtQ - 1)ht—kVt27k} =
E(} —1)E {hhy_yv? .} =0, FivA Corr(my,ri ) =0, BF n HidEapl 5775 % Ttk
89, O

12.4 4807, =77 —n RATRE (12.2.2), #HEFHBIRE (12.2.5) WRBEEHEERE.

FA2 (122.2) % of |, =wtar],, o7, =17 —n RARFE, THr—n =
wrar? |, BRATErZ=w+ar? | +n, BPAFE (12.2.5). O

12.5 JERH R (12.2.8).

JER]
742 (12.2.8) A 7=w’+2wao®+a*31, k¥ 7= E(o} |, ,) L {Ufl t71} FA2
¥ FE (12.2.2) O't2| o =wtari, MAFTFETF:

o} | -1 = w? + 2war? | +a’r!
P RIAE T 43
FE (O’?‘ tfl) = w? 4+ 2waFE (7’?71) +a’FE (T?ﬁl) @
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T E BB AR, DA B (r1) = 0, FiA o2 = Var(rly) = B (12.,) — B (re_) =
E (7“371) .

BARAEF A (1227) T4 E(rl) = 3E (o’?‘ t—l)? A H B {J;x‘ t_l} A5, A
E(rf,) =3E <Of_1 | t_Q) =3F (Ufl t—l) =37 ®.

FQORANDETIF 7 = w? + 2wac? + o237, ]
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