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The approximation of a stationary time-series by finite order autoregressive (AR) and moving
averages (MA) is a problem that occurs in many applications. In this paper we study asymptotic
behavior of the spectral density of finite order approximations of wide sense stationary time
series. It is shown that when the on the spectral density is non-vanishing in [—, 7| and the
covariance is summable, the spectral density of the approximating autoregressive sequence
converges at the origin. Under additional mild conditions on the coefficients of the Wold
decomposition it is also shown that the spectral densities of both moving average and
autoregressive approximations converge in L+ as the order of approximation increases.
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