






 

 



𝑦𝑡
′ = 𝑐 + ∅1𝑦𝑡−1

′ + ⋯ + ∅𝑝𝑦𝑡−𝑝
′ + 𝜃𝜀𝑡−1 … + 𝜃𝑞𝜀𝑡−𝑞 + 𝜀𝑡

𝑦𝑡
′ 𝑦𝑡−𝑝

′ 𝜀𝑡−𝑞

𝑦𝑡
′ 𝜀𝑡

(1 − ∅1𝐵 − ⋯ − ∅𝑝𝐵𝑝) (1 − 𝐵)𝑑𝑦𝑡 = 𝑐 + (1 + 𝜃1𝐵 + ⋯ + 𝜃𝑞𝐵𝑞)𝜀𝑡

(1 − ∅1𝐵 − ⋯ − ∅𝑝𝐵𝑝) (1 + 𝜃1𝐵 + ⋯ + 𝜃𝑞𝐵𝑞)

(1 − 𝐵)𝑑  𝑦𝑡 𝑦𝑡

𝐵𝑦𝑡 = 𝑦𝑡−1 𝐵𝑚𝑦𝑡 = 𝑦𝑡−𝑚 𝑦𝑡 − 𝑦𝑡−1 = (1 − 𝐵)𝑦𝑡 𝜀𝑡

(1 − ∅1𝐵 − ⋯ − ∅1𝐵𝑝) (𝑦𝑡
′ − 𝜇) = (1 + 𝜃1𝐵 + ⋯ + 𝜃𝑞𝐵𝑞)𝜀𝑡

𝑦𝑡
′ = (1 − 𝐵)𝑑𝑦𝑡 𝜇 𝑦𝑡

′

𝑐 = 𝜇(1 − ∅1 − ⋯ − ∅𝑝)



 

 





 

 





 

 





 

 





 

 





 

 





 

 





 

 




