[ Downloaded from jsci.khu.ac.ir on 2026-07-04 ]

o JL /e pr iy el s /A ale

B i

S 2 e AR(Y) 8315 G ol )y ous 7 hsig o2lokis 3 553 )93 1 (S
adgl s Wodld dhmins  Sloiius j3 53 551 U () dalilo g (U9 (G

3

iy #'"h@nr c

f.i;..-h}f_;.l‘,j ILQHJ-I{).LG IJ.';—'H..!.JL-I_JJ;

{Z} Jyl

Z=0Z, +y 1= .. -2 -1, 0, +1, +2Z, ..
33 0l Liz s N(O0%) jsluai (5la pace Loy [ [ <1 &8
ol o Sl b Sl e S 13 S HZ) 2 pmts]
asgon g 0 o o S B 51,
=11 Z=10 =12, .8

0 Z,< 0

gy e Sl 4E Lol (S 0 e
by i s 3 ASoab e i3 8 s S 1y
5.1.;_,.3.LAIFLC_J.A_,L:L-]L&TJE,:;;{QL:LJJ.:_‘Ic__S‘
Iy} SLztE slans ol § s X ipaz—8 (5 e o Sb
S8 IS (8 e o ZeleW B e 53 3 Sl
el g il s 3 ls Ko € ke ol 5
st gl |y das o L 2S5l et S5 NI 5 e <
il g3l p AUl ol pan S plg e 2
S g 5 AllEa
Sleet

i X Kt (85 G e o

e NEe X GR= 1]".‘.‘;;,&.. S= EX;

L =1

A5 3 0l 9 gt 5 S aalinlly = Pr(Xi=1 | Xy=1)

gt ot Syl AT S i
N(O.0?) lizs ol sla jice layy 4SZy= ?_
51 3,8 s 1y 2T 3 ol a8 0 2y
3 S X S 5 ol e il g ooy
_,:_‘!Jlilg.ﬁ o At glazmas 3yl 0 3l

Saal bl o yesssl il oliss Gom g

aJ

Sl sl e Lo s i IS 4L llis
et Sliss e A pealis O
Al 3 S 2l a gyl g e e 4
s U aslons Dlag g 305 0 dal 485
05 e Gl e £ 5l an] 3 das e AalS clAlaaSARI


https://jsci.khu.ac.ir/article-1-1317-fa.html

=

om

P(X,., ™M, X, M) = 2™ P(Xa | X)) P(Xs | Xa)..

P | Xa) = (172)™1 (14,)2520xx A, (n-11-@s-2rocar)

..;..,LJHS.LH-;.._.;;_,L,F ol 45848 aelis iy Sl L
e Y P e Jr 4 4=yl
pb Sl ol el el Xy, X, L
R SIS RO b § i gl s

n sl Slas ["'”'{;"_'f;"“'x” [BICETICHPS R
J——g"‘.-"-"ir—-! r“‘"—SJJ""'J——-‘ Xa 3 X -f.;..'r—-f
A o, 101-20) sl 18514 05)

n-1

(Cramer. H. (1946)) Y fJ
L 93 L e K sl (X,Y) s oo

aeea y VarY = VarX =2 2EX=EY=0 sla )L,
PX=0,Y =0) =T:-+E|;Sin"[p} ST sl p
S e S Al 55 4 sl am ity ol el
Sy S iass 2= PZ, 4y, Uy

A= |1 K=o

¥ K=o
= Sinz .[.1,-;?} S s g5 = ol
Auld g et ity ol s 3l e YL,
Je—gile {X= 1.2, _ n}

. S
¢ = Cos(ZZQ “"nl"_';— )

Sl wllle

Al 5 agp e aas PEE Y S eils
oyl slaosls S Z=0Z,  +u, iyl s PP S|
P L Y

(Bux & Jenkins( 1976)

P= (22,2, (73
=2 =2

. X, rl_'hf

VO.JL/ F ol aT s | cslansted/ A Ll VA% rhau-!.!;tlﬁihr:bﬂ_ﬂ
ety AL AP T E o A A A AP A A H, Ff S, T, e T b e ST, e LT

LI 514:;5'.114.-:;.:.5._.5:._,: 5-R
Hewjle i L

II-[i-Ir'"II
)

P(X= x, ..., Xa=x,) = if}tﬁ{ﬂ
=2 j"l'..]'rl-h"ﬂj'rl

JLJIJT J}Jf}ﬂ o _L_'lk_m- q,ngJ_’J.,q,_:
30355 (Vi Yiate iy 30,97

Yi=1
=X ¥i= 1

S J'.E-JJ: QJ_J_,I .,'.HI‘FE"'“:""]:iE ASTFJJ-.# BL a5
,l.;ﬂ-l”(h xg. ey X,, ._rllﬁ.’" ._j..LJJ
(Yilvisaker, N.D(1965)) 4ai

JI quﬂL.J' ‘_ﬁk_;JJ ‘j.-'_'-' {X,.Iz !.. :'..1. vy l” J—_fl
_:ﬁ J-JJ ‘.L_-_\J:--_:; LE;L—* __j-:’,‘-—;__; Ij.‘l_ {Zu[z I+ 2| dewp nf
33 AL S 1 as0 3 as Slas Sdai w57 Sy
PrZ=0)=12 5 - 1-4; yn-1 sl b U glakas

(Malevich, T. L. (1969) i, 5

o, a o= 5 M-dependent ¢ — S L XM b
JEarM G, M, XalM) 5 2, o M
AL

'
GRSy = sk XM GTM -0 A
S5 a8 4 ool Malevich =i LIS o pe3 sloly
AL X Wl sl XM, ot alazzi s
(0 s 2B G il 5 655 M sty o LS, g
Xy ™M xh.u'm-ximM»---th.in+rm‘mxn+rht:m}

Gl osle ..:...,.IL,;‘.:.‘.C._W;J.H us
F[K.‘w. Kg‘m. X;;utm. x1 ;H1M1 ey xln-“-HMIM:I-
Xeet™) = py X, ™, X, M) P(X,™, Xy™My.



https://jsci.khu.ac.ir/article-1-1317-fa.html

3
S
&
N
S
«
c
S}
8
>
£
=
2
S
S
B
B
<]
:
[a)]

VO e/ Far ot o) glaala/ 4 ALs 214 % umhﬂﬂbuwj_ﬂih_.da,ﬂﬂgja_:m

WAL ELL T AT FLTRE T FLL TR FRL I AP BABG LB LT EEEPE ST T L LT T T T LL T T T T TITFLTTETEEETFEE I T IS,

o e 3 L’L..ab-f.i' W _-_,1."-:;[:--__‘;_,;56’-' 3 1 53 4ol P sy glamas S j!frf) pils o Jamr
HMSE(&}.MSE(&}: 3 0 (Xi] ploss 50— 3 1Z) _-:t;‘! il pnle o 1Al J..l'l_,x Comds {Z, 1=1, ..., 0}
SAZY Sl 3P 2 slas ps U5 oSl s Sl s ity plezays S5)5T L aylis
|y $tadais 3,41 4 @ Jaus g2e 4S 08 0 alasha ool (X} sl LB (silaans jhaslizal Ul ol plowt sl

033 01 yd pSla Jy ol Jasyme g5 445 dns 0 S
5180 b pya Ul il U sala L Sl S I P P) 2503 (0FB ) s 2 s
35805 53 oo ok 3 Slaeala Sl Ligas AL 0 S il 4 e e B 91 5 e S0l (Sl e

el aledl LG Sz (V) st 3 S5t pl pulsgups oo sy

s j,—;.‘li'l' Gl 3 N e ke 3 g ,_;—-“F 3P J\i;‘.'l.ﬁ'.r. i b RN ) By

u N[ﬂ.!’a'll SZ= PZyytu

o P n P P MSE#p MSEgp
0.8 400 0,771 0377 0003 0.004
6l 0. 784 11.784 0.0 A2
s00 0.779 (1,788 0.001 0.002
23 1] 411 0466 1474 10,0004 (XL
X} (.472 0479 3 (004
300 0471 (480 .02 064
V] 4K 0016 -0.016 U004 (004
K -.019 AL037 (1.002 0.004

81K 0018 -0.029 0.003 0.004 "
-4 4 -0.392 371 L0 Loa7

U0 0.405 -0.382 0.002 0.005 p

S0 -0.404 0391 0.002 0006 .-

L8 400 (.86 0.799 1,001 .00z y !

61X 0.801 (.801 0.000 0.002 :
s00 0.803 0801 .00 (L0 4

0.5 400 (0.505 (.500 0002 0,006
6l 0.497 10.494 0001 0.003
RN} (500 (1.4490 .00 02
0 400 00004 1013 0.003 0,007



https://jsci.khu.ac.ir/article-1-1317-fa.html

VO L/ ¥ g ot ot slanbes/ A Al Y % r.J.ua.;:-;:B'_‘ihr_,J.pa._.;
o e s P R P = A Al T AT BB LS L R A A FE R .fh"p“.'i:a'-‘p".-"’!.ﬁ"."".-".ﬁ.-"q-'-'.
[EE -6 NS 0. LLEN3
S0 0.2 (L0060 (LK} 04
4 A0 AL387 41391 (LINE3 0.7
ELY -(.402 L)AL (001 (LI
8 A0 0397 0.001 (006013
.8 400 (.807 (.819 AR i) AN
UKD .80 (.84 0 e
0.25
BiNl 1.796 (0,804 (.000 0.001
0.5 410 L.512 0515 [ERE 0.007
60 0.4586 ().489 0.001 1.002
s 1,497 (L350 (.0 0002
1] 400 0.020 (016 LN o1
6K} 0.006 007 .12 0009
8 0.001 (.004 (L0 .00
(4 400 1412 0407 .01 0.2
Xl L4 (L4003 [IRE 0.003
S0 -0.405 -0.396 0.001 0.002
REFERENCES
I- Box, G, E. P and Jenkins, G. M. (1976). TIME SEPIES 15 S Az
Analysis forecasting and control, Holden Day. SR s lal S o s Ulg o | Laasls 4S gl s
2. Cramer, H. (1946), mathematical methods of statistics, el & 4 3 STl OF dclous 455 5 4laza
priceion universly press. B Laslie 5P AT ap i sl Jas b s3lics
13- Malevich, T. L. (1969). Asympotic normality of the ;5:‘,__-1_‘,_5 cral el @ (Sl e S glabais ;JJ_,T_J{
pumber of crossings of level zero by a Gaussian provess. Al slde=Yae LD sy Sl Dl a8 ol et
s Theor. Prob. Applic. 14:287-295 J_f: it 3 salandl jlo ) atas P
§ 4- Yilvisaker, N D. (1965). The expecied number of zeros L J_::J.;I._..! 33 ol €35 5o oylas el sl
S of a stationary gaussian process, Annals Math Statist, il 83 5 i s

36:1043-1046.



https://jsci.khu.ac.ir/article-1-1317-fa.html
http://www.tcpdf.org

