Numerical examples are demonstrated by S-plus:
4. (a) Gauissan white noise~N(0,1)

> V1<-rnorm(200,0,1)

> mean(V1)

[1] 0.09362088

> var(V1)^0.5

[1] 0.9707865

> acf(V1,10,"correlation")
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4.(b) Assume a_t is distributed N(0,1)
> V2<-arima.sim(300,model=list(ma=c(1.1,-0.4)))+0.4
> tsplot(V2)

> acf(V2,10,"correlation")
> mean(V2)

[1] 0.4399805

> var(V2)^0.5

[1] 1.436004
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4(c) Assume a_t is distributed N(0,1)

> V3<-arima.sim(200,model=list(ar=c(0.8)))+1/0.2
> tsplot(V3)

> acf(V3,10,"correlation")
> mean(V3)

[1] 4.851601

> var(V3)^0.5

[1] 1.740959
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4(d) Assume a_t is distributed N(0,1)

> V4<-arima.sim(500,model=list(ar=c(0.9),ma=c(0.4)))+1/0.1
> tsplot(V4)

> acf(V4,10,"correlation")
> mean(V4)

[1] 9.771895

> var(V4)^0.5

[1] 1.531263
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