Chapilie 4+ Modile ARIMA P D, Q ¢
A

A4-MA-avlf SR_@ _EQ_J?KQ}’..:“ du plocssu Atooﬁazbcgw miale;
\['tzfyn /St Y+ Gy
A ~r N (0,64 )
Nod Mol s Rt v ¥ V.1t

P

o
*
{

AtouKalbLgiw mixbed encde

 da plousus \ »
appir houl)éu/& 73-D3 Aont gw Joved non. ﬂxd?gtﬂ-
minigle ef A aRaMigjue o a4 eddid -

Yt?/.ﬁ pb1 ' Ygr t 9o
Ay v )\r (D,&q) |
6{0ﬁon-na%£ad B. T3-DS “ondisbe a (’mxﬂ%&%

gq Compodanle Mbdcwiig?\u enJ Q?P/quuunt (Pz
LBCQ"U\)« W (ﬁ(lbmncaz |

- Siib T8 \{b=/z+/6t+ F Yi-a + Gt
qbq’)\(’(pa«:\)

&

Scanné avec CamScanner



https://v3.camscanner.com/user/download

|

Oh caib
}&x moalill

lehdm

COLnf d&d

suluhion

- Conr JA) b Ry e T(4)
80 Q,,p,n}}a.RwE’c
<) G,-}54“F>2Rb"€b o €, v J(0)

[& veebud di Cointogration W/‘ (4,~pr, " pu) et

,uncc,ux-
¥ Botute du Mooile a Gohection d'Ohewt (MCB)

Biu’zgdz
Botb f mooktle i Gy PUP,,,RMéb

- On L edlime i)al Xd MCD =) Co FM"P»Rt
— On UM’x L Moidu - 5b G- cb & Cyr /Buﬁer

a}xo%

- Rlation d namw;uc

AG =ty ARyt 8y

= on Latome par g MCD

A

Aéb"' Qd ARy + 2? é\b«a § 720

2

Scanné avec CamScanner


https://v3.camscanner.com/user/download

On \8,
e Compo-
sanbe £
Stbqubt{(?u

EOHCIUJ on

fa morbiia

Pm

SRS Tor MY Pt‘* WH “Tpat G

(A\h, WA pb ¢ (F-AY-4 + a4 \

I st done Jecommands du foule un {eal de
‘ﬂom@ undaile Awh (8 ))d)am e ci fa bompo-
Sanle atoeﬂaaiicim.

Teab de facine pmiloite

* %Ftﬁum;

#b: ]D*/iZD ,r H/]_" f_/{_#o
ou -4 ou 4 A

Non s{atonnaiibe siatomaribe

% Slalis Liﬂ ws

A

T)tcka ~Fully 1 DFy = |2=4

A
(-4

* Deusion :

4. Dfe > DTp, = QCCJ&FW X‘(gdroﬁi&t Ha

S D £ Dfp =) actepla X'(%foﬁd&c T

&)

o IO
Scanné avec CamScanner


https://v3.camscanner.com/user/download

|

O [} ‘) T S S——
| Sous A /\;J nhist Ho, on aboulil L
Con e Vg on Qu ({’t( I5-DS edb mon slationnaile

[l conlie o ﬂ'/ﬁJyO'ﬁféc Wi, Lo poie Ny b
slafionnade  aubly’ o une Jendone deled mi-
nsle . O Xa Compodante celedministe et

maitiste , Yo A0 Y, et Atmr&vmd Alation
naude .

\

'N-PD" Dik c;l\:‘u»u d0ie edb non Alatonn il

Elii encele 0 ol eompolbe mune ten danc
ptoe,ﬁa&u?ut. 1 / )

Délégué Nsangou Mohamed
- o

Scanné avec CamScanner



https://v3.camscanner.com/user/download

|

Chay s Modibis ARIMA o tots do

Théoneme de Woldl:

Toub plocussus sl chasli qu slationnail, ’;wd
ol "aé‘né‘li"f ot (PG AOMme d')um Condlanle
ol dunt Combinaison Aniaile , patlois injinie,
old Com podn nled  colonle ¢A ; d un
hiuct Banc‘

Ct Aot quid éhie Uaduid pas ¥équaton
DAFAE TVER AN
A”aﬁzic;}uow& X'&Féhanu/;
E(0)= B+ E (9)1 B () £ B

0 D ®

E(%)= E(M)

[E- A 4

j—)de}um’mon& /Qa vohonte

Vo (N)= E Lwt-‘em}"“



https://v3.camscanner.com/user/download

Vat (o) = € (Mraet 'y awtr),aw,..r_,-ﬂ)“"'

rE[(,ab*L&Ob-,ﬂLfga(,ﬁui)(a“lﬁ_qvﬂ..,-rS)
Yo U8 | e O v
!E [ab +\& a:.,ﬂ ‘f_‘ ab.,“r% 5 Lﬂ,lﬁ ae-hqt‘dt-..j

S T(od) S E(aE )T Y ()t
- Gg + Lﬂlfq 1 Lﬁlé,hm-.w

e e Re 1) 6a

- (v LR

=4

[ (e |

L) o phocasus en )%M%ﬁqﬁ
! ] slationna
Wﬁbﬁ&?/&ﬁg\ ).

Soit L phoceidu AR (p)
\Ibr/)'“' L&\’e-d +L@\iu-.z T Llorhr t Uy

Scanné avec CamScanner


https://v3.camscanner.com/user/download

Nsangou Mohamed

y 4

égué

y 4

Dél

s K facin A9
sont A du @ e d'unile

munt Au ek a4 ou }fﬂét)«tu& a-A (on dit
g IL|1>A o L est fa

Un processus AR (p) @b slationnaile
L asoeieed a Aon ?canam Aelatd

4

a-d Hicle-
adne du ragn&m),

Tn iali duigant ﬁ‘orf)\aﬁom uladd L.

Oh Q-

Yor A B LY ¢ GL R+ L Nr
\ib‘\ﬁbe*\@EYs*...- LPFL?\lb = N+ 0
.(A'\&L‘ lng”w-“ lf}LP)\/t */Nf%
<Rl !

LR

2) W“atl

5& AR (}ﬁ ol alols Alafonnoik, Aiﬂ)zkua
falns axocies a son 7 nome ca}}ac,t‘m,mhqw
nolee 5 (L) sonb ey d el dunite.
Dans & cas dan AR (4), & fﬁocngéul 0:/&
exb ptotionnaife Al T deaﬁm awivontd A

Q%Aw\um&



https://v3.camscanner.com/user/download

Soik ,VL TZDCI%ULB AR (A) \,b“/“(ﬁ\fb-ﬂqt
T inbho duisant ﬁ'ofcfmtml alard Lo
Vo= e NlYs +ap =) (Mol Ye)= pra

<) (ARl = MG
~{n .h&ﬁ?van‘b /@'égjuaﬁon yonar |- ﬂ (L) = 0

= A= Y. L
L
) L 7

Vt b Matonnaile A0

|4

Wi qu Ko eondlition de slakonnatite esb
Suspeedee 0 )W)Cv}éul AR (1) stofonnoile edt
audomatiquement inuediblh ca-d qu O~ AR(A)

L A
b el comme  un MA - indin S M
m dﬁm e Com bin QLN }me dl_gs,m,g&m.

oed V oy ondinies dan biurl Lane c-a-d
AR(L) — MA (@)
On ?uﬁ s AR dowk ot

manel) .

(k
T (4t

Scanné avec CamScanner


https://v3.camscanner.com/user/download

Vp o= Mt G Yoy + Oy @
=) Yeed = /tl t k{)i. \Ib-z t 04 @

Ddons @ D Vo = pt i (M1 G lea v i)t ag
= Mt R *Yies €, Qpa 1 Gy B
Tn difjanciant e & pitiodes . on a;
Year ut i Voat Gea ®

—

Deans @ - Yo = Me¥ogh v (e flea 1Q2) 4 Gt
Ts ‘f/u*\ﬁ)l 1 Lﬁl/l ¥ ‘6.375-5 *‘]D:Qtﬂwkﬂ%nq
ALML, en @l )bdenemnt cle p }»[Modw ,oh Q.

P4
Yt‘z/}f ﬁ),l"l’ Es:)/{ Tese? ﬁLP/u t \‘B. yk-u,m) ""Lﬁ?qs-r*v-s‘\‘
Y Qpa + f Qs + Ay

P
L (PtA) L
’%Ytzczz*o‘ﬁ/’{"'kﬁ \’tcpwn*;)kﬁae‘
o0 "
1 e S
On eafwl - /Pcm 1A T
P—BOD
A }Z',Lnbin‘n ,on Q.
(8]

‘ oD .
= Py 7Y O
AL G @

Scanné avec CamScanner


https://v3.camscanner.com/user/download

——l,

< i A
B L R
N (ro 4 /'"L&

>) ‘% \ftf/u (%QD* Qp t (ﬁabulf):Qb‘J.}... ¥ A
=) AR (4) — MA (@)

Oh @ vienb dicdide X plocusau AR (£) comme
an MA ()

Méthods & :
%= pt 6 Yen + 0
On inlio duit L :
Vo= Mt LT+ 0y
=) (A= GL)Yy = Mt G

Vbz /u /L T ,:,A_'_____
SRV LY

Divison twelecienne s A Ta)\ A- Tl

YA _
AL AL+ Pt
WY.L i

L 2 ®

Scanné avec CamScanner



https://v3.camscanner.com/user/download

“Fad (JHC\QDO(‘-( . u;-it-« = At (ﬁ 1 kp:‘*'”*
YRR
Ona:

ve d

gxdu:& 8

Svient s pAocisud Auvanls ;

W) Vo= T+ 04N, + R

() Yy A0t 0% Yoru 103 Yoa TG0

(3) Vo= 20+ 4 Yt tA2 Voo TOh Vy-p TG0

TAF:
a) (e Tﬁlocwm& g,ont-Lﬂz gbaﬁonnai)m?
&Vw% en b fa Con/&t'zawnw?

owx monichys edi ooﬂ?r(;G)\,uMu.

Yo = M (At Cr Blen . 4) (A+L€1L$‘f:L*1...

= M (fq,)*rq“ 0‘3.1.%*‘?”%?...

od A
b
Vb“’ﬂzk@; T ab"ﬁQt—A*\ﬁzab-.'zf“,

L) Dons /QL cat du Tﬂxmtd »a,xclm))& ,aH)Eiq\'uX e

D

Scanné avec CamScanner


https://v3.camscanner.com/user/download

Sotuhion

) Yy = F+0,4 Vy-1 ray

On introduit L
Yo= ++0,A LYy (A-0AL) Yy = ¥+ 04

Chachons fa Aacine:
(A~0,AL)zD =) A=0AL = sz_z/m,i

)

S gy Wi G s b 4

?quue Xt AR (A) esb shatvonn oue done il
o5t letomati,jmmmt /C-w\le},&tbﬂc e-a-d g}u'«é[z
VFM ook Comme un MA () .

Toivos & AR(4) — MA(0)
Mé Hhook A

\11:-? 1+0,4 Y4-1 + Qo @
Th dﬂybx}umdanjo d e ymbdz :
Vicr = T4 Va7 Ot @

Mg e F40,% +(0,4) Yooy 40,4 Aeea T D

&)

Scanné avec CamScanner



https://v3.camscanner.com/user/download

Tn d")’édc nuant i i ?cfi(odm;
‘h.w 1404 Y3t Op-a @D

Bds® =) Voe ¥ 404t (O:M‘(i‘ tOAT-5t Op2) 4 04 Giey
1 Qp

« TH0AxT+ LD,NH £ 10;/1)3 Vi3t (DM\LQ{,-.H
0)A4 Q-4 + Qp

tn dijb{‘hnuun{ ce T ];&iodﬁa on 4

Yy = F04 0t OA xF 40t 0T + (00 ‘Ib.q,m«r[oynpat.
%ovot (0,400 + 04 x Q-4 ¢ Qy

P v '
Y = Z Fx(nA) t (Dl/”?ﬂ \/ﬁ'cpm+ ;}(M) Ay

(=0

On ealenll g‘un (o)™ Yp-(pray =0

P>
o0

<) \’bz 1. % (OIML M Z LB'M'L Q-2

: 'z
(RR e

Méthode &

Ny« 4014 Jya ¥ O

%Y\ Inhre olud sant L
Ne= #4040 LY ¢ Q%

=) (A-0 ALY = F + 04 N

Scanné avec CamScanner


https://v3.camscanner.com/user/download

\itf

N  ; - X ab
A-0d Aol

Ja division eu el dienne
A | 4-0AL
- A4 0AL A0 AL+ DAL Ly

0,AL :
- O)A-L"' (101 ]lL

(ﬁvﬂi L
— (O ARL" + (0Pl

(03 L2

“Pa CMQVOG'W ; %—1 z AT A ¥ O At o~
-0,

Ny =34t 0,44 (0,414, 1)+ On (AT DALY ALt )

Yo = F(A10iAt O APse4) 4 Qp + Ok r Qi s (0, AY K Ap e
2 T (At04 1(0i4) ’r“"*\ ¥ Qpt A xQba + O At
°q ~
= F 2 (04 + Qy 1 04 xGpes (o) Q-1 - T

(20

(02') 75 z M+ D, Wt—i + 0} \’t-j, O

Ofl Lnﬁodmb L r
o= 00,

&)

Scanné avec CamScanner


https://v3.camscanner.com/user/download

