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Average Parameters and Its Application to the Construction of ARMA Innovation Model
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Abstract: This paper presents a frequency-domain sufficient condition of obtaining the stable muoving average (MA) pro-
cess by wsing the multidimensional Gevers-Wouters algorithm, and gives an application to the constmiction of the autoregressive
moving average (ARMA) innovation model, where a dme-domain sufficient condition to guarantee its moving average polyno-
mial matrix o be stable is given. The simulaton results show that the multidimensional Gevers-Wouters algorithm has the fast

CONveIgence property,
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