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[ ] Web , POS

(continuous-time) (discreate-time)

1.2 

i.i.d.(independent and
identically distribution)

1. 
2. 
3. 

1.2.1 

(cross section) (
) (independent)

(autocorrelation)

(autocorrelation coefficients) 
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次自己相関係数
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�問題������自己相関係数�求������
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�
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[ ] R script
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(autocorrelation function) (correlogram)
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1 1 1
Ljung-Box (Ljung-Box test) (

)

1.2.2 
(

)
(stocastic model)

�問題��上�仮定���期����日経平均終値�正規分布������置����我��次�求������������何
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[ ] 

i.i.d. ( )

(SF )
2000 4 1

(i.i.d.)

(stationarity)

1.2.3 

( )

( )
( )
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(change detection)
cf.http://bookclub.kodansha.co.jp/product?isbn=9784061529083

(http://bookclub.kodansha.co.jp/product?isbn=9784061529083)
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