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Bk (nonsingular)o] = (X'X)71{37le] &X 8t FEF
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Aol A= o]# 8 w28 o] Dummy ##
BB E AHEete kERE Fee F= 24
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BRE Dummy #

v or

Lh gt

S¥rell A ALEE Fifg 2 k#® BEER Ass
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F* 1 FEMR W HEE LAY BTN KRk W FE

Hfr: kg, 9
ERTaEE BIIER
& P (5 80,000%1°18h) | (H 80,0011
B x| #mr | 2 % | FBX
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¥ fERE sl dubd ez prfgol Fohdtel
el 117 KEEEEe] Z4adddE Ao A
wAolgleod, ASVERE 1437k #EE
FAol7 & v A fifgel A< ForsidE
EORE PHRES A A dedEte 4
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582 FF p,d,¢,P,D,Q9 & 2%t A
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239 AANFAFFE k7t gBrt 3 002
HAAANZAETE koF S vt A A
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st S FATH. dubd oz ARIMA(p,
d,q) B RBEE 4% Ae 44 5 7
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(18 S=@0)=2e
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x

AR MA (1
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L +1p : _
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o[ - - OT]_—"‘ 0P
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pAEsre] AuA BAE 449 mmel

45 B e gEss Aol AdAe=z
4A% ARIMA #iRle] A4S FA4 A

Aoz BAHA 2 BRE -7 BRlelt
el A&

A7 Aoy EARozA T+ A 5
o AgHel WA AL AT FE &

A oA meel [EEMMES et

WE HiEs Iz gme] 284 o2 g
s |

e}, o] #hHES Box-Pierce x2 #ii ol o
oot dubdo® Q& RASE: A4S 34
& e o
19  Q=(n—d) ¥ rie)

o 71 A
n R RFIER S AEA
d @ RRERFTE ROl A RER AT A Sk 9
8 A-g-ak K
ri(e) - Bgfilze 1ol A Byzee] BiA B OB
K:QF AAdsted A1 BEel HEHEMM
PR

KON A FyEe] HTmle] 4 e
B QX AHojAv, mxe HOMKC F4% Q
= A A HitEe] B Ko, &
W oAek v aste] gAY RS HEs
Hl dubd oz Qo] HMEAKEE aolA] x2H
Hom giFle] Agstcky Hetdlel o 7)o

/K‘]n

o TFE (parameter) 9] o) o},

T Hat

-\1 e =
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239 5 ARMA(LYD) #fo] ACHRERS RaCHNRY

3. BMAESHER

7t SHEH

K BREBBA G oS3 FeRIIER S &
HARERAA =Abeke BF 2 FExs AN
19 143 KBRERERNZA 19699 1195
B 19861 10¥714] 17Hd-& AirHgiiHe s
sttt A KRBHEBEES 2
sAb 3 slekel A& MgkAR WEREe

w

2] s

T

Lt SRR U BX

BR 9 AR KkBWERS d337 9
shod Ry i ARIMA ##el ARIMA(p,
d,q) (P, D, Q& M58l 3249 SHIE
3 HFE AR SWERE BRS HERE T
Fahe] Alsj ot

RS B 19 199 kRBEEE RKE
ol A BOHRBEES RECHBERNE 54
g Ast B4 E Hustz glow 1270wt

EEE Holuz AFAE vz At
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KREWBIARY HESTTT ARIMABITS) o3 k@TEEWH 73

ot W 129 2ol A oA 3| HTAEW
BB 2 s R 3 el FEN REEMK
A Gt st ohA 123 E25EHES 3
At B ARERS A3tz HFAer
ARIMA(1,1,1) (1,1, D)y, WEE A At BE
£ FA% A5 983 2

(20) (1—B) (1— B') (1-+0. 3607B)

(—3.17)

(1+0. 216583 y,= (1—0. 3026 B)
(—2.01) (2.60)

(1—0.5327B%)e,
(5.71)
( )AL T ratio .

1% WAt y = RS Thet Ak

@1)  3:=0.6393y,1+0. 3607¥,-2+0. 7835y, _12
—0. 5009;-13—0. 2826 ¥, 14
+0. 2165y, 24— 0. 1384, 5
—0. 07815,_25Fe.—0. 3026¢;_;
—0.5327¢,12+0. 1612¢,_15
AT B 44y AL ] a4 Q
AFE A A= 11,4290 ol 5% &
Bk#ENA BhREE-n,=12—4) 82 xz+
5.50 7 Wl matd Qo] ¥ Ay wFel R
of WrolEax A" g Asvhy Aot
ghr},

RS KBEBRBEBERY B 1ol A
= IFRES AU HkE B ZAA4 %
% FEiE ARIMA,0,1)(1,1,1) 1, SIS 2] &
o RS FAY AdE 987 22

(22) (1-B%)(1—0.9618B) (1-+0.3887B2) y,

ol

—

(85.69)  (—3.25)
=(1—-0.7517B) (1-0. 23198,
(11.81) (1.80)

( YAE T ratio §1.

olF oAl Ealiste] v Aefetd oed 2
o

(23) ¥:=0.9618y;-110.6113y;-12
—0. 5879y;-13+0. 388724
—0.37399;_25+e€,—0.7517¢;_1
—0.2319¢,_12+0. 1743¢;..13

Foizl wRFe] dslA AP H o2 A%
Mol A ehA| 9 of Fol w8l PlEIHUE S 2 A i
#7019 &+ 3703l e B #ils] 9
3 BMERS 227t 5% olste]oF s gy
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