Box-Jenkins

« Hur manga differenser for at fa stationar serie (d)?
» Hur manga AR-komponenter (p)?

« Hur manga MA-komponenter (q)?
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Stationaritet fran SAC och SPAC Avtagande SAC: bestamma d

Fran "korta” tidsserier svart att bedoma utifran TS-plot

SAC 7y, 7y ,..., "dor ut langsamt” SAC 7y, r, ,..., "dor ut snabbt”

(ex.: explosiv med 1000 resp 20 obs)

Daremot t.ex. for AR(1)

with 5 e o] enons)
P(X, X,u)=p = ¢ o H’/Hﬂ/l I i
E;“ | '_g'r“ Ll T 1
Sad om SAC ry, 7, ,..., "dor ut langsamt” i S g;g; T
autokorrelation "fér hog” B R T B R RE TR

tidserien inte stationar

(ex.:jfre=1& ©=0,9)

(ex.: jfr reprodiff )
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Bestamma p och ¢

ARIMA(p,d,0): SAC 7y, T ,..., "dér ut snabbt”

SPAC har spikar i ry, 75, ,..., 7, 0ch sedan "ingenting” (cuts off)

(ex.: fig 3.2 i komp.; jfr AR(1) & AR(2))

ARIMA(O,d, q): SAC 7y, 7, ,..., T, 0Ch sedan "ingenting” (cuts off)

SPAC har spikar i ry;, 7y, ,..., "dor ut snabbt”

(ex.: fig 3.2 i komp.)

ARIMA(0,d, g): SAC 7y, 7, ,..., "dor ut snabbt”

SPAC har spikar i ry,, 75, ,..., "dOr ut snabbt”

TS
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(ex.: jfr AR(1) med AR(2) )

(ex.: jfr reprodiff )
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Ar residualerna oberoende och ungefar

normalfordelade
(ex.: jfr AR(1) med AR(2); jfr reprodiff )
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Vad hander om man diffar en gang for

mycket?

Scanias kurs beskrivs ungefar av

X, =X, tE,

forstadifferensen ar vitt brus

AXt = Xt _Xt—l =&,

och andradifferensen? Y, =AX,-AX,  =¢, -

Autocorrelation

Autocorrelation Function for diff26ppn
(with 5% significance limits for the autocorrelations)

Partial Autocorrelation Function for diff26ppn
(with 5% significance limits for the partial autocorrelations)
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