
Homework 2

Let Xt satisfy
ϕ(B)Xt = θ(B)Zt, −∞ < t <∞

where {Zt} is White Noise (0, σ2). Find the representation

Xt =
∞∑

i=0

ψiZt−i (casual)

and

Zt =

∞∑

j=0

πiXt−i (invertable)

in the following cases:

1.

ϕ(z) = 1 − z +
1
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z2 and θ(z) = 1.
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z) and θ(z) = 1.
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5.

ϕ(z) = (1 +
1

2
z)3 and θ(z) = 1.
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