MA397 – Fall 2008
Homework 7
Due 11/12/2008

Homework Policies:  Working in groups is absolutely fine but you must write up your own answer in your own words.  Homework is due at the beginning of class on the day indicated.
(1) M&S 10.4 (page 482)  Use opecoil.dta
(2) M&S 10.14 (page 492) Use roomocc.dta
(3) M&S 10.16 (page 496)
(4) M&S 10.18 (page 496)

(5) M&S 10.19 (page 496)  Write a general fourth order autoregressive – moving average model rather than a simple autoregressive model.
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