
 

{𝑦𝑡}

𝜏𝑡

𝜍𝑡

𝑠𝑡 =

𝜀𝑡

 

𝑦𝑡 = 𝜏𝑡 + 𝜍𝑡 + 𝑠𝑡 + 𝜀𝑡

 

𝑦𝑡 = 𝜏𝑡 ∗ 𝜍𝑡 ∗ 𝑠𝑡 ∗ 𝜀𝑡

𝑦𝑡 𝑦𝑡 > 0

 

𝑦𝑡 = 𝜏𝑡 ∗ (1 + 𝜍𝑡)(1 + 𝑠𝑡) + 𝜀𝑡



 

𝑆𝐴𝑅𝐼𝑀𝐴 (𝑝, 𝑑, 𝑞)(𝑃, 𝐷, 𝑄)𝑀

(𝑝, 𝑑, 𝑞) < −𝑝𝑟𝑜𝑐𝑒𝑠𝑜𝑠 𝑎𝑟𝑖𝑚𝑎

(𝑃, 𝐷, 𝑄)𝑀 < −𝑝𝑟𝑜𝑐𝑒𝑠𝑜𝑠 𝑒𝑠𝑡𝑎𝑐𝑖𝑜𝑛𝑎𝑙𝑒𝑠

𝑀 = 12; 𝑑𝑎𝑡𝑜𝑠 𝑚𝑒𝑛𝑠𝑢𝑎𝑙𝑒𝑠

𝑀 = 4; 𝑑𝑎𝑡𝑜𝑠 𝑡𝑟𝑖𝑚𝑒𝑠𝑡𝑟𝑎𝑙𝑒𝑠

𝑀 = 2; 𝑑𝑎𝑡𝑜𝑠 𝑠𝑒𝑚𝑒𝑠𝑡𝑟𝑎𝑙𝑒𝑠

𝑀 = 3; 𝑑𝑎𝑡𝑜𝑠 𝑐𝑢𝑎𝑡𝑟𝑖𝑚𝑒𝑠𝑡𝑟𝑎𝑙𝑒𝑠

𝑀 = 365; 𝑑𝑎𝑡𝑜𝑠 𝑑𝑖𝑎𝑟𝑖𝑜𝑠

𝑬𝒋𝒆𝒎𝒑𝒍𝒐: 𝑺𝑨𝑹𝑰𝑴𝑨 (𝟐, 𝟎, 𝟏)(𝟏, 𝟎, 𝟎)𝟏𝟐

𝑦𝑡 𝜇 + 𝜙1𝑦𝑡−1 + 𝜙1𝑦𝑡−2 + 𝜃1𝜀𝑡−1 + 𝜑𝑠𝑦𝑡−12 + 𝜀𝑡


