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Box-Jenkins,
2



I (market share)

Yt= R+01 +£,t=1 2 ..

(Ordinary Least Squares  OLS)
(Best Linear Unbiased

Estimator ~ BLUE)

1 £l (expected value) E(£]) = 0
2. £ E(Elz) = cz
3 £1 £ EEE )=0 i7



- (autocorrelation)

(first order autoregressive process)

BLUE

(positive autocorrelation)

(Ordinary Least Squares Method)
(Nonlinear Least Squares Method)
(First Difference
Transformation Method)
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! 3
1.2.1 (Ordinary Least Squares Method)
1.2.2 (Nonlinear Least
Squares Method)
1.2.3 (First Difference

Transformation Method)
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1.4.1

Yt=£0+£1 +£1-t=1 2 ..,

Yo%
X/\



1.5

01 , 1=01
£1

1.4.2 !
(first order autoregressive model)
£ = PEMNI+ 1 t=12 ..,
\p\ <1
E(T) =0
V(UL = (2
E(ut ) =0, ij
1.4.3
VED =&/ (1-/®),t=12 ..,

15.1 ' " <El)
(normal distribution)
1.5.2 Xl
1521 (Simple Time Trend)
X=t9t=12 ..,
1.5.2.2 (Stochastic Trend)
XM=t +vt , t =1 2
¥1~ N(0,10)
1523 (Periodic Trend)
X =t +cos(2TTH12) , t =1 2, —,
1.5.3 '

(RVSE)
N

o T {0 iivti) ot
1

« amfc



0.8,
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1.5.4
0.9
1.5.5
1.5.6

1.6.1

1.6.2
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1.5.3.2
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