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1. SARIMA (2,1,2)(1,2,2)6
(1- φB-φB2)(1-ΦB6)(1-B)(1-B6)2 Yt = (1-θB – θB2)(1-ΘB6 – ΘB12) et
2. SARIMA (2,0,1)(0,1,2)3
(1- φB-φB2)(1-B3) Yt = (1-θB)(1-ΘB3 – ΘB6) et


3. SARIMA (0,2,2)(1,0,1)5
 (1-ΦB5)(1-B)2Yt = (1-θB – θB2)(1-ΘB5) et
4. SARIMA (1,1,0)(2,3,1)2

(1- φB)(1-ΦB2- ΦB4)(1-B)(1-B2)3 Yt = (1-ΘB2) et

image1.jpeg
M < <
vy A 4
8 g b 2

co ee r o0 A oc
S VY AA r VA [ AV
< e LX) C L X — T [
m . " — +
= C T
s, —] " i L
tm * ———— ¥ +

Q®OTN Nevwo C0oeN Neowo Ow0en NYome O wovn NYOR O
B <dd6c0gdeq =66660066¢ ~ 666606506~ #066606666~
%]
< N M < N
a N
o
=
=
B
< H ] e d
A (-] o0 oc oo

vy AA VA AV

(X LX) ¥e LX)

" n b »
¢ ¢ ¢ e

Z, = (1— 0,8 — 0:5%>a,.

08642 NE0R O Quroen Neoxo Quoen Nt

0w CEIALG AL
10000000001 ..oooooonomx loooooooo_w

L} ooooooooox

%0
T

Fig. 3.12 ACF and PACF of MA(2) processecs:
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ACF and PACF of an ARMA(1,1)
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Fig- 3.14 ACF and PACF of ARMA(1,1) model (1 — ¢, 8)2Z, = (1 — 6,B)a,.




image3.JPG
10

~10

10

} wt

Example I: 6,< 0

10

~10

Example 1: 6,50

10

T

-10

-0

[T

ke lsg

Figure 63 Examples of theoretical acf's and pacfs for two MA(1) processcs.
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Figure 6.1 Examples of theoretical acfs and pacf’s for two stationary AR(I)
processes.





