STAT 520 — Final Exam — Formula Sheet
In an AR(1) model:
o =¢F, for k=1,2,3,...
In an ARM A(1,1) model with equation Y; = ¢Y; 1 + e, — Oe;_1:
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Method of Moments with an AR(2) model:
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In an AR(1) model, a large-sample 100(1 — a)% CI for ¢ is:
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In an M A(1) model, a large-sample 100(1 — )% CI for 0 is:
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Forecast with a lead time ¢ in an AR(1) model:
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Forecast Error in AR(1) model:
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