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Wl'iA':K Cswatun Hasanah , 2003. DLstribusl Estnnator Model N.andom Walk. Skrips! ill! 
d,b3.\vah blmhmgan Drs H,Sedlono, M, Sl dan Ie Elly Ana, rvl Si .Jaru"an Matematika 
Fakultas Matematika dan Hmu Pengetahuan AlaC1 UniverSItas Airlangga 

tcrlc\:l1h dahulu CL diestimasi 

AllSTRAK 

Runiun waktu Y: = aY1_1+ e, merurakan suatu proses AUf()r':KrL's~l order 1 

tiengan Yu 0 dan fe: t, merupakall oorisan \'anabel random yang berdisUibu$1 NQrmal 

dcngatl mean 0 dan y,mansi c/ SuatCl model Aworegresd order 1 dcngan Ct =] 

rncr:.tpakan run:'J:J WJkw nonstasloner yang dlsebut model Random I'Valk 
( Bux dan Jcnk:us , 1(70) . 

Untu;': mcndap;:ttkan limit dlstribuSI dari parameter Random Walk (0: =i) 
dengan n:etode reast Squarc ~ehinggtl. dlpcroleh 

Sc:anJutnya dirAri Inuit disrribusi dan n (a - j) 

da:l did.-tpatkan :lmlt cistnbusl d::m n(x 1) konvcrgen kt: clstr:busi {2r); (TC-1) 
f' '" 

deng:m r -LY,Z; dan T == L ~2 yZ, 
,,) 1 

Dan an:tlisis data dcngall rner.ggur.akan data bangkitan yang mcrncnub asumSl 
rcsidu<l:!lya berdiswbuSl !\(G,o-~) dan memlllkt varians yang hO!l1ogce ,H,dlteritnajika 

r;","", It:bib b0s,:r dan rt"""., 

Kata Kund: Runtun \Vaktu, Autoregf'f!!ij. NonstasioBeI', Rum/om Walk. 
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\Vlw!k Usw3.tun Ha~a;)ah , 2UC.l Distribu:ion Estirr.a:or Of Random Walk Mode! , 
Th!s SCI lpt was written under tutorship of H,SediQno, Drs, "\1.Si and Elly Ana, If ,M,Si , 
Department 0: Mathcmatics raculty of Mathem.'ltics and Natural Science, 
AJ~.!angga L:nivc~.sitv.-

ABSTHACT 

The Time Series "V t "" U.Yjd~ e, I::; a Autorcgrcsive order I model where 'I:c ..; 0 

and {ej', I is a sequence of ind:::pendect normal vafjlb~es with mean 0 and varmn;; 0': . 

The Autoregressive order I wIth a ;5 a nonsfasionary time series and cailec the0;.•• \ 

Random Walk llhldel (Box ad Jenkins, (970) 
To o':l,aininl:~ 1he lin:i~,ng di3lr ibulion of pararr:eter Ralldom Walk mode! ( (1, =1) , 

" !' , ' t 

a. to be eS:lmated wit:l Least Sq,,?rc Method a;)d got &;;;;;. I)'tYt-t II ¥,I 1 1 
t l \ teol: / 

Furthermore wdl looking for lin:iting distnbusi from n (& ---1) and got luniting distnbusi 

of n(a ~ \) conv0fgcs III distribution to (2r) 1 (T~ -I) where 

"1"- ,c, k Zand - J "'L.;
,[

_.
~, 

Fr;;.r:) the n:mlyzc of delta with generate d~ta to compiatc file assumption that 

residual )$ NCO, cr"} and have homoger'; varians, ifru1uo mOle than rla",< s~) Htl eccepted. 

KEY\VORll : Tim!." Sel'ies , Autot'eg('ssive, Nonstasiomu·y , Random Walk. 
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