6. [10] The semi-annual (y;) is modelled by ET'S(AN A) process:

(“l ~ N(0;4)

8y = S4—o + 0.1,

J (=1 + 0.3y,

Y = by + Si—2 + W

| (o =100,50 = —=3,5-1 = 3

Check whether the process (y;) is stationary.



