Statistics 245 - Sprong 2004 - D K. Brillinger

Homework 2.

1. {Prcblem 2D.3) Let {uw(t)} be a (werc mean) stabionary stochaskic process with
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2. (Problem 2E.1) A staticnary stochastic process has the spectrum
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Describe vit) as an ARMA process.



