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goboobogon

1. arima 00000 Kalman 0 0000000000000 D0O00O0DOO (ARMA: autoregressive
moving-average) 0 0000000000000 (ARIMA: autoregressive integrated moving-average)
00000b00O0o0o0oo0oooooo0oDOooDOoo00 LOoODOooDOooooOoooon

p(LP):1—p1L—p2L2—-~-—ppr (15.1)
O(LY) =140, L + 02L% + - + 0,19 (15.2)

000O0D0O0O0D0ARMA(p,q) 0000
p(LP)(yr — x:B8) = 0(L%)e; (15.3)

gbobooobooooooo Ljyt:yt_jDDDDDDDDDDDDD ARIMAOOO Ay,000O
00 yw—y—1 0 ARMAOOOOOOOOODOODOOOOOOOOOO [TS] arima (mwp-003) O
goooooog

2. ARFIMA (autoregressive fractionally integrated moving average) 0 00 0 ARMA, ARIMA OO O
000000000000 0000 (long-memory processes) 000000000000 ARMADOO
000000000 (short memory) —O000000000O00O0DOOOOOOOOOODOO —O
J00O0D0O0D0ODUO00DARIMADOOUOOOOOUOOOOOOODOODOOODODODOOOOOOOOO
O0O0O0O0ODO0OO0O0OO0OO0ARFIMAOOOODOOOOODOOOOOOODODOOODODODODODOOOOOoOoOOO
arfima DO OO0 [TS] arfima OO0 O0O00O0 ARFIMAOOOOOOOOOOOOOOOOOOOO

3. 000000000 (UCM: unobserved components model) 000000000000 00000D0O
000000000000 000000000000000 (idiosyncratic components) 00000
oouCcMO0000000000O000000O000O0O0O000OOO0O0D0DOOOO0OUODOO
000000000UCMOOO0000000 uwemO0O00D00I[TS] uem 0000000000000

4. 0000000000000 D000D000D0O000 tsfilterOOO OO [TS] tsfilter OO0 OO0
0000000000000 00D0000 (band-pass filter)DOOO0ODO0D0O0O (high-pass filter) O
0000000000000 00000000000000 (eyclic components) 000000000
0 0 0 0O O Baxter-King, Butterworth, Christiano-Fitzgerald, Hodrick-Prescott 000000000
gooOooooooo
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5.

6.

ARIMA, ARFIMA, UCMO0OOO0OO0O0OO0OOOOOOO0OOOOODOO0OOOOOOODOOOOoOOO
0000000000000 000000O0Opsdensity00000 [TS] psdensity 0000000
coboboboooboooooooooon

prais 00000 [TS] prais 000000 (disturbances) 0 100000000000 AR(1)OO
0000000000 Prais-Winsten 000000 Cochrane-Orcutt OO0 000000 O0ODOO

7. newey OOOOO[TS] newey 000000000000 Newey-West 000000000000

8.

10.

0000000000000 000 (heteroskedasticity) 000 00000000000 DOOO
(autocorrelation) 00 0000000000000 OOOOOOOO

Stata 00 ARCH/GARCHOOOOOUOOOOOUODOOOOOOO archO [TS] arch
(mwp-051) 00 D0OO0D0D0O0DDOOOARCH (autoregressive conditional heteroskedasticity)d O
000 GARCH (generalized ARCH) 00000000 DO0OO0O0O0ODO0OO0O0OD —O0OODOO
(volatility) — 0000000000000 O0O ARCH/GARCHOOUOOOOODODODODODOOOOOO
00000000 ARCH(m)OOOOODODOOOODODOOOODOOODOOOO
Y =xB+e
{ y ) ) ) (15.4)
OF =Y + 7161t 262 T+ Y€,
00000000000 (heteroskedasticity) 000000 ARCHOOOOOOOODOOOOOO
ARCH(m)OODOOOODODODOODOODOOODDO GARCH(m,k)DODODOODDODOOODOODDOO
gooog

{ Yr = X8+ €

(15.5)
02 =0+ V1€2 | + V267 o+ o+ Ym€ryy + 01071 + 0207 5+ -+ S0,

arch0000000000000D00O0O0OOOOODO ARCH/GARCHOUOODOODOODOOOO
OO0 mgarch 0O ODODODO [TS] mgarch OO OODO0O0O0O0O0OCOOCOOOOOOOOOOOOOO
0400000000000D0DOO

o mgarch dvech — diagonal vech model

o mgarch ccc — constant conditional correlation model

o mgarch dcc — dynamic conditional correlation model

o mgarch vcc — varying conditional correlation model

go0o0oooOooooOo0oooOoOo 30oo0OoDo0U0obOoOoUUUobDOoO0oOooogoDbboOoo
gooo

o 00000000 (VAR: vector autoregression) 00 O

o 00O VAR (SVAR: structural VAR) 00O

o 00000000 (VEC: vector error-correction) 0 0 O
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11.

12.

13.

14.

15.

x, 00000000000000 p0 VAROOOODOODOO VAR(p) DODOOODOODODOOO
ooooo

Vi=Vv+Ayi1+- + Ay +Boxi +Bixg_1 -+ Boxy_s +uy (15.6)

VAROOOOOUOODOOODOOOOODODOO varO [TS] var (mwp-004) 0000 varbasicO [TS]
varbasic (mwp-005) 0000 2000000000000varbasicO0000000000ODOOOO
00000000000000 (IRF: impulse-response functions) 000000000 OOOOOODO
00000000000000 VAROOODOUOOOOOUOOUOOODOD0OUOOUOO vardooooooQ
O0DODO0OOVAROUOOODOODOOOODIRFOOODOOODOODOOOO (FEVD: forecast-error variance
decomposition) 0000000000000 D0O0DOODO irf 000000 [TS] irf (mwp-006)
goboobogobobooboo

SVAROOOUOOOOO0OOOO0OO0oOO0oU0oO0oo0oooooooouooooooooooooooLo
ooooooobooooooo

A(Ig — AL — AL? — - — A LP)y; = Ag (15.7)

00 A00D00O0O0O0OO0ODODO0ODO0OO0OOUOOOOLODO (I56)0 VAROODODODODO
O0OSVAROOOODODOOOO svar 00000 [TS] svar (mwp-007) 0000000000000

oo
Vi=V+Ayi 1+ Ay & (15.8)

00000 VAR(p) D0DD0O0D00 [(1)00000000000 (cointegration) 00000000
000y, O

p—1
Ayt:v+Hyt,1+ZI‘iAyt,i+et (15.9)

i=1
oooo VECMDDDDDDDDDDDDD[IDDI:ID[I(15.9)DDDDDD VECOOODOOOODO
000000000000 vecd [TS] vec(mwp—063)DDDDDDDDDDDDDDDDDDDDD
00000000bO0o00obOo0oo0oobOooooooooon [Ts] Vecintro(mwp—(}(}S)l:J[lElDD

oooood

sspace 00O DO [TS] sspace 0000000000 DDOOO (state-space models) 0000000
0O Kalman 000000000 O0CO0O00OO0ODOOOO0OOOOCO0OOODOO0OOOOOOOODOOO
0000000 (VARMA: vector autoregressive moving-average) 00000000 (DF: dynamic-
factor) 000000 OOODO (STS: structural time-series) 0000000000000 DODOOOO
0000000000000 D0O000000000000000 (stochastic dynamic-programming
problems) 0000000000

dfactor 00000 [TS] dfactor 00000000000 (dynamic-factor models) 0000000
gooboobooboboooboobooobooboobbooboobbooboobboobOoo
000 VAROOOOOOOOOOOOOOoOOoOooooooooooooooo
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