Homework 2

Let X, satisfy

where {Z,} is White Noise (0,0?). Find the representation
X, = Z ;i Z;—; (casual)
i=0

and .
7, = Z m: Xi—; (invertable)
=0

in the following cases:

1.

plz) =1—2z+ izz and 6(z) = 1.
2. 1 ]

o(z) =1+ §z2 and 6(z) =1+ 3%
3. ] ]

o(z)=1-=2)1—-=z2)(1 —=2) and (z2) = 1.
+ 1 1 1
wlz) =1+ 52)(1 ——2) and 0(2) = (1—=2)(1 —=2)

D.

o(z) = (1+%z)3 and 0(2) = 1.



