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Most studies using state-space models have been
conducted under the assumption of independently
distributed noises in measurement and. state equation
without adequate verification of the assumption. To avoid
the improper use of state-space model, testing the
assumption prior to the parameter estimation of state-
space model is very important. The purpose of this paper
is to investigate the general relationship between
parameters of state-space models and those of ARIMA
processes. Under the -assumption, we derive restricted
parameter spaces of ARIMA(p,0,p-1) models with
mutually different AR roots where p<5.In addition, the
results of ARIMA(p,0,p-1) case can be expanded to more
general ARIMA models, such as ARIMA(p-1,0,p-1),
ARIMA(p-1,1,p-1), ARIMA(p,0,p-2) and ARIMA(p-
1,1,p-2).
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2. Spurious Decomposition in Watson’s Model
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3. ARIMA(3,0,2) case and its expansions
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4. Conclusion
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