(]
MULTIVARIATE  TIME SERIES

hWas MONGIWOL  Weam :

E:‘(Y;g)
m = BE(Y) =
E (Vae)

ud W'ML VO - Govenr

(‘ V(\h{.) tov (Mg Yu.—)

v (%) - )
O () V(o)

b

SYMMETRIL  Postive  DeF. e



THIS VERSION: January 25, 2000

aa T

an [1F3

L]

ot Mg £ b3

a8

- Figure 3.2: Autocorrelations, positive real eigenvalues
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