PROBABILITY
AND
MATHEMATICAL STATISTICS

Vol. 19, Fasc. 2 (1999), pp. 287-322
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Abstract: The paper deals with a spectral analysis and prediction dgieally
correlated (PC) sequences. In particular, a moving averggesentation of a pre-
dictor is obtained and its coefficients are described in @ingliage of outer factors of
spectral line densities of the sequence. A comprehensiyselfrcontained overview
of the spectral theory of PC sequences is included. The djgsdltechnique is used to
compute the spectrum and an optimal moving average refeggenof a PC solution
to a PARMA system of equations.
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