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ON PC SOLUTIONS OF PARMA (p, q) MODELS
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Abstract: This note is concerned with the existence of periodicallyalated solu-
tions for the PARMAp, ¢) system

Tn = ¢711'rn71 + ¢721'rn72 +...
+ (bfrrn—p + gn + 9111511—1 ot egzgn—qa ne Z,
where¢,, is a white noise and the varying coefficiegfsandé?, are periodic im with

periodT. Conditions which ensure the existence of periodically elated solutions
for such systems are obtained.

2000 AMS Mathematics Subject Classification62M10, 60G10.

Key words and phrases: ARMA models, PARMA models, periodically corre-
lated.

THE FULL TEXT IS AVAILABLE HERE


http://www.math.uni.wroc.pl/~pms/publicationsArticle.php?nr=25.2&nrA=8&ppB= 279&ppE= 288

