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Time Series Analysis



Non-StationaryTransformation

Difference Equations

.Difference Equation

A={an}an+1an

an+1 =g(an  

First Order Difference 

Equationg

an+1 =c0(n)+c1(n) an  

c0(n)c1(n) Coefficients

n

With Constant Coefficientsn

an+1 =c0+c1an  

p

an+1 =c0+c1an+c2an-1 p-1an-p  

pc0,c1,c2 p-1

a Fixed PointEquilibrium Value
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Solution of  Difference Equations 
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MATLAB

:First Order Linear Difference Equation 
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