
STAT 679 - Assignment 3 - Due date is on the course outline

1. 6.2 in the text.

2. 6.6 in the text

3. Add prediction code to that for Example 6.10, so as to duplicate Figure 6.7.

4. Show that the VARMA model with exogenous inputs
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sX
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s−1X
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Θlvt−l

can be represented in state-space form as

yt = Azt + vt, (1)

zt+1 = Φzt +Υut+1 +wt, (2)

for some choice of {zt}, where

Υ =

⎛⎜⎜⎜⎝
Γ
0
...
0

⎞⎟⎟⎟⎠ : ks× r,

and the other terms are as in the development in class.

5. 6.17 (verify Property P6.5)

6. Duplicate Example 6.24. (Include the R-code, and also send it to me electronically.)


