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∀t ∈ Z, Xt − 0, 5Xt−1 + 0, 06Xt−2 = εt
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ε = (εt, t ∈ Z)
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1 − 0, 5z + 0, 06z2
=

3

1 − 0, 3z
−

2

1 − 0, 2z
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1 − 0, 5z + 0, 06z2
)

n
∑

p=0

(3(0, 3z)p − 2(0, 2z)p) = 1 + anzn+1 + bnzn+2
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(an, n ≥ 1)
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(3(0, 3)p − 2(0, 2)p) εt−p
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Z = (Zt, t ∈ Z)
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Yt
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µZ(t) =
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E [Xt]
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s, t, h ∈ Z
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µZ(t) = µZ(t + h)
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ΓZ(s, t) = ΓZ(s + h, t + h)
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∀t ∈ Z, Zt−ΘZt−1+Θ2Zt−2+· · ·+(−1)nΘnZt−n = εt+(−1)nΘn+1εt−n−1
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Θn =
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0, 36 (0, 3)
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+ 0, 64 (−0, 2)
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t = Yt−P⊥
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