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Stationaryville le

Barwarre ba Babedi
ka Lebogang Malebati

gale kgale, nageng ye kgole le ya boselamotse yeo e bitswago

Stationaryville, go be go dula barwarre ba babedi. Maina a
barwarre e be e le AR(1) le AR(2) gomme e be e le karolo ya lapa la go
ikgantsha la Autoregressive; lelapa leo le be le ikgantsha ka go se Sute
le sikenyege mo Stationaryville. Lapa la bona le be le rata gape go ba
le nnete ka kakaret$o mo dilong.

AR(1) e be e le yo mogolo go AR(2). Barwarra ba be ba ratana kudu
ebile ba be ba hlokomelana ka mehla. Ba be ba dira se sengwe le se
sengwe mmogo. Ba be dira dilo ka moka mmogo. Ba be ba bapala
mmogo, ba sega mmogo, ba eja mmogo, ebile e le bagwera ba bagolo.

Let$atsi le lengwe morwarre yo mogolo, AR(1), o boditse morwarre wa
gagwe yo monnyane gore o nyaka go t$ea leeto la Mohlwaela wa Nako
le yena — leeto leo le sepelago ka nako. AR(1) o boditse morwarre wa
gagwe yo monnyane gore a sepele le yena ka gobane o lemogile gore
ka moka ga bona ba kgona go sepela, seemo seo se sa dumelelwago
mo Stationaryville. Ka gobane barwarre ba be rata go iteka mahlatse
mmogo gomme ebile ba be ba nyaka go ya leetong la go nyaka go
ema, AR(2) o ile a tSea sephetho sa gore o tla tSea leetong le le botse la
Mohlwaela wa Nako le Time-Series le morwarre wa gagwe.



Leeto le le be le tla leka tlhohleletso ya bona le bohlale bja bona, ka
gona barwarre ba be ba swanetse go lekola dilo tse dingwe ka bona
pele ba sepela leeto la go iteka mahlatse. Barwarre ba be ba gopola
gore ba swanetSe go ba le nnete ka kakaretSo ka gobane ba tswa
lapeng la Autoregressive. Gape, ba be lemogile gore ba na le maatla a
p. Maatla a p a bolela gore ba tla ba le boleng bjo bo lebelaganego bja
p. Gomme go se na taba gore ba be ba dira eng, boleng bja bona bjo
bo letetswego e be e tla ba p.

Barwarre bao ba godisitswego lapeng le tee, eupsa ka dinako tse dintsi
ba a fapana. Barwarre ba ba be ba fapana ka nnete ka gore AR(1) o be a
na le kgautso o tee, gomme AR(2) o be a na le kgaotso tse pedi. Le ge go
le bjalo, barwarre ba be ba tseba gore ba ka Somisa phapano ya bona
go matlafatsana, gomme diphapano tse di be di tla ba thusa leetong la
Mohlwaela wa Nako. Barwarre ba be ba tseba gore ge ba ka Somisana
mmogo, ba be ba ka se kgonwe go thibilwa.

Ge barwarre ba tSea leeto la Mohlwaela wa Nako go hwetsa go se Sute,
ba ile ba kgakgelwa lefaseng la Invertibility. Lefase la Invertibility le
be le na le mohlokomedi yo bohlale yo a Sireletsago maatla a lona. Na
o ka akanya gore maatla ao e be e le afe? Ke Invertibility, ka tlhago.
Barwarre ba boditse mohlokomedi gore ke ka lebaka la eng ba be ba
le leetong leo, gomme ka ge mohlokomedi a be a le bohlale ebile a be
a na le pelo ya botho, o ile a tSea sephetho sa go fa barwarre maatla a
Invertibility.

Mohlokomedi o ba boditse: Ka ge le le ba lapa la Autoregressive,
gomme ka ge ke bona ka moo le Somago ka maatla ka bobedi leetong
la lena, ke tla le fa bobedi ba lena maatla a Invertibility. Efela le nkwe
gabotse. Swaraganago mmogo bjalo ka barware gomme le Somise
maatla a lena a maswa ka bohlale.

Barwarre ba lebogile mohlokomedi gomme ba tloga nageng ya
Invertibility go tSwela pele ka leeto la bona la Mohlwaela wa Nako.
Ge barwarre ba tSwela pele leetong la bona ge nako e sepela,
mafelelong ba fihlile Seferong sa Stationarity. Go Sireletsa sefero se
le maatla a sona e be e le moloi o0 mobe yo a bit§wago Station-Nation.
Station-Nation e be e le moloi o monnyane yo a bego a sa nyake go
abelana maatla a gagwe ntle le ge maemo a gagwe a kgotsofatswa.

E be e le moloi yo a bego a kgetha kudu - moloi yo a kgethago yo go
lego bothata go mo kgotsofatsa. Statistician o ile a kwa ka mathata a
barwarre, ka mabarebare, gomme a thoma go ba nyatsa.

Ke kwele gore lena basemane ga le eme. Go tla bjang gore le se eme
eupsa le dule Stationaryville? Barwarre ba be ba tseba gore moloi o be
a nepile, eupsa ba mo mmotsa gore ba tla dira se sengwe le se sengwe
gore ba eme. Moloi o bone boikgafo bja bona bjalo ka sebaka sa go ba
beela molaba.

Statistician o ba boditSe: Ka ge lena ba babedi le le barwarre, eupsa
le fapana ka tsela tsa lena, ka moka le na le maatla a g ikgetha. Le
swanetSe go Somis$a maatla a a go ikgetha go le thusa go hwet$a maatla
a Stationarity. Ge le ka mpotsa ka moo le ka Somisago maatla a, ke tla
le fa mpho yeo le e nyakago. Eupsa, ke a tseba gore le tla palelwa.

Le ge barwarre ba be ba tshoga, ba ile ba amogela kabo ya moloi,
gomme ba gopola seo batswadi ba bona ba ba boditSego ge e sa le
basemane: gore bobedi bja bona ba belegwe ka maatla a go ikgetha,
maatla ao a ka ba dirago gore ba eme.

AR(2), a naganisisa ka pela, a nagana ka pela ka seo se ka mo dirago
gore a eme. O boditse moloi gore dilo tSe tharo di ka mo dira gore eme.
AR(2) o boditse moloi, "Ge nka SomiSa maatla a ¢, le ¢,, gona nka ema.
Sa mathomo, ke swanetse go netefatsa gore ¢, + ¢, < 1. Sa bobedi, ke
swanetse go netefatsa gore ¢, - ¢, < 1. Sa mafelelo, selo seo se dirago
gore se be se botse kudu, ke gore -1 < ¢, <1".

Moloi o ile a makatswa ke gore AR(2) o fetile teko ya gagwe gomme a
mo fa maatla a Stationarity.



Go be go le bothata go AR(1) go gopola maatla a gagwe, eupsa ka
hlohleletso le thekgo ya moratho wa gagwe, o ile a gopola: "Aha, wena
moradia, ke tseba maatla a ka. Gore ke eme, ke swanetSe go Somisa
maatlaakaa go netefatsa gore-1<¢p<1."

Moloi o be a tseba gore morwarre o be a nepile, gomme ka gobane o
be a tlangwa ke maatla a gagwe go phethagatsa tshepiso ya gagwe, le
yena o ile a fa AR(1) maatla a Stationarity go AR(1).

Barwarre ba be ba thabile kudu gore ba fentSe moloi gomme ba
kgonne go hwetsa maatla a Stationarity go tSwela pele ba phela ka
Stationaryville. Baile ba boela gae ba phela ka lethabo Stationaryville.




