
0 25 50 75 100 125 150 175 200

3

2

1

0

1

2

3

Y t

Var = 1.34
MA(1):  = 0.8

0 25 50 75 100 125 150 175 200
4
3
2
1
0
1
2
3

Y t

Var = 1.70
MA(1):  = -0.8

0 25 50 75 100 125 150 175 200
Time

3

2

1

0

1

2

3

Y t

Var = 1.39
MA(2): 1 = 0.5, 2 = 0.3

0 25 50 75 100 125 150 175 200
Time

2

1

0

1

2

Y t

Var = 1.02
White Noise (MA(0))

MA Process: Yt = t + 1 t 1 + 2 t 2


