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Objectives

» Learn mean-square convergence

» Formulate necessary and sufficient
condition for invertibility of MA(1) process



Mean-sgudre convergence

Let
X, X o

be a sequence of random variables (i.e. a stochastic process).

We say X,, converge to a random variable X in the mean-square sense
if

E[(X,—X)?]>0asn > o
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What We've Learned

» Definition of the mean square convergence

» Necessary and sufficient condition for
invertibility of MA(1) process



