
 

 

𝜀𝑡 𝑦0 = 𝑦−1 = 𝜀0 = 𝜀−1 = 0.

 (1 − 0.8𝐿) 𝑦𝑡 =  𝜀𝑡

 (1 + 0.5𝐿) 𝑦𝑡 =  (1 − 0.5𝐿)  𝜀𝑡

 (1 − 0.5𝐿) 𝑦𝑡 =  (1 − 0.5𝐿)  𝜀𝑡

 (1 + 0.8𝐿) 𝑦𝑡 =  (1 + 0.4𝐿)  𝜀𝑡

 (1 − 𝐿) 𝑦𝑡 =  (1 − 0.4𝐿)  𝜀𝑡

 (1 − 1.2𝐿 + 0.5𝐿2) 𝑦𝑡 =   𝜀𝑡

 𝑦𝑡 =  (1 − 0.5𝐿)  𝜀𝑡

 𝑦𝑡 =   (1 + 0.5𝐿 + 0.4𝐿2) 𝜀𝑡

 𝑦𝑡 =   (1 − 1.2𝐿 + 0.5𝐿2) 𝜀𝑡

 𝑟�̅� θ𝑘𝑘 𝐾 = 1,2,3, … . . ,15

 



 

 𝑦𝑡 = 0.5𝑦𝑡−1 + 𝜀𝑡

 𝑦𝑡 = 0.5𝑦𝑡−1 + 2𝑦𝑡−2 +  𝜀𝑡

 𝑦𝑡 = 3𝑦𝑡−1 + 2. 75𝑦𝑡−2 + 0.75𝑦𝑡−3 +  𝜀𝑡

 𝑦𝑡 = 3𝑦𝑡−1 + 3𝑦𝑡−2 + 𝑦𝑡−3 +  𝜀𝑡

 𝑦𝑡 = 𝜀𝑡 + 0.7𝜀𝑡−1

 𝑦𝑡 = 𝜀𝑡 + 0.4𝜀𝑡−1 + 1.5 𝜀𝑡−2

 𝑦𝑡 = 𝑦𝑡−1 + 𝜀𝑡

 

 𝐴𝑅(1)

 𝐴𝑅(2)

 

 

 

 

 

 

 

 

 

 

 

 



 

 


