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1. 3.11 p96
Show that MA(1) X; = Z; + 02,1 with Z; ~ WN(0, 02) has PACV «(2) = _1+_994fg§'

PACF «(2) is the last component of T'; 'y9. With v(0) = (14-6%)02, v(1) = 602 and y(h) =0

for all |h| > 1,
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Thus «(2) = ﬁ.
2. 3.12 p96
¢n,1
With MA(1) for R,,¢,, = pn, where ¢, = | |, Show ¢ppn—j = (—=0) (1 + 6%+ - + 6%)
Prn

and hence PACF a(n) = ¢y, = ﬁ%ﬁ-

With MA(1), the equation R, ¢, = p,, is
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From the nth equation 1 ¢nn—1 + dnn = 0, dpn—1 = (=0) " (1 + 6?)dnn-
From the (n — 1)th equation #qﬁn,n_g + Gnp—1+ ﬁ%¢n,n =0,
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¢n,n—2 - 0 (_¢n,n—1) - ¢n,n — quﬁn,n - ¢TL,’H = (_0)_2(1 + 62 + 94)¢n,n-

The formula ¢, n—; = (—60) (1 + 62 + -+ 4+ 0%) ¢, ,, holds for j =1 and j = 2.
Assume that the formula holds for j = kK —2 and j = k— 1. From the (n — k + 1)th equation,
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So the formula hods for j = k. By induction the formula is true for j =1, 2,...,n — 1.
By the first equation, ¢y, ;,—(n—1) + Hﬁ%qﬁn’n,(n,m = 1#%,
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Solving the above equation, we have ¢, , = S m—eT



