SARIMA(p.d,q)(P.D,Q)

dp(L)Op(L°)ATALy: = 04(L)O (L )es
onde
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Reescrevendo o SARIMA(1,1,1)(1,1,1) no nivel

Para dados mensais e sazonalidade anual (S = 12)
(1—oL)(1 - dL?)AApyY: = (1 — L) (1 — OL)e,
E ficil verificar que

AApY: = Yi—Yi—1— Ye—12 + Yi—13
(1—¢L)(1 —dL1?) (1— oL — L2 4 pdL13)
(1-0L)(1-0eL?) = (1-60L-0L+ol3)

Portanto

ye = (L+)yt-1— byt
+ 1=+ P)yr-12— (1 + 9P + P)yr_13 + (1 + P)dyr—14
— Oy 04+ (1+@)Pyr 25 — ¢pPy; 26
+ €t —0Oc1 — Ocr_12 + 0O€; 13

que é um ARMA(26,13) com vdrias restricdes nos parametros. 2



