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Week6: 

11. Write the equation that defines a process ARMA(0,1)(0,1)12 with parameters           and 

         and find the ACF of the process. 

12. Write the equation that defines a process ARMA(1,0)(1,0)4 with parameters          and 

        and find the PACF of the process. 

13. Suppose that you want to analyze a given time series data with the correlogram of Figure 1 . 

According to this information, what is the best model for this time series? Justify your answer. 
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Week 7: 

14. Are the following processes stationary/causal? Are the following processes invertible? Justify your 

answers. Consider that           
  . 

a.                     

b.                        

c.                      

 

15. Consider the process ARMA(1,1) with       and       and with mean equal to 10. 

a. Formulate the equation that defines the process 

Week 8: 

16. For the following processes identify the orders of the autoregressive and moving average part and 

write the ARMA representation without the lag operator: 

i.               

ii.                       

iii.                             

iv.                                

17. Consider the following models where           
  : 

i.                    

ii.                       

iii.                                         

iv.                                

a) Verify if      is stationary and invertible. 

b) Characterize the behavior of the ACF and PACF. 
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18. In the following figure you may find the ACF and PACF of four time series. 

 

According to the previous figures identify an appropriate ARMA model for each series. Justify. 
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19. Consider the following estimation outputs for a fitted model on a prince index (IPI). 

b. Write the estimated model in equation form. 

c. Comment on the residuals distribution. 

d. Is the proposed model acceptable?  

  


