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STOCHASTIC DIFFERENTIAL EQUATION AND ITS
SAMPLED MODEL IN THE FORM OF ARMA

Zu Weizhang

(Xian Institute of Technology)

Abstract

[t is investigated on the basis of the autocovariance function
that ARMA(n, n—1) is a sampled model of a linear stochastic
differential equation (LSDE). The sufficient and necessary condi-
tions for that in three forms applying to different cases, which
are the expressions of the parameter transform between ARMA (a,
n-1) and LSDE, are proven. The practial solutions and some

examples with n=1, 2, 3, 4, 5 are given.





