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Simulovana rada MA(2): X, =72+7Z.,1+0.6 Z.,
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Simulovana rada AR(1): X, =0.7 X, + Z;
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Simulovana rada ARMA(1,1): X,=0.5 X, +7Z,+0.75 Z,
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Tab. 12.2. Poéateéni odhady parametri a omezeni

na odhadnutou autokorela¢ni funkci r,

Proces Pot&atetni odhady parametrit Omezeni na r,
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