LOCAL ASYMPTOTIC NORMALITY OF MUL TIV ARIA

TE ARMA

PROCESSES WITH A LINEAR TREND

BERNARD GAREL

1

AND MARC HALLIN

2

1

Institut National Polytechnique, ENSEEIHT, 2, rue Camichel,

F-31071 Toulouse C� edex, F r anc e

2

Institut de Statistique, Universit� e Libre de Bruxel les, Campus de la Plaine CP210,

Boulevard du T riomphe, B-1050 Bruxel les, Belgium

(Received November 16, 1993; revised Octob er 12, 1994)

Abstract. The lo cal asymptotic normality (LAN) prop erty is established for

multiv ariate ARMA mo dels with a linear trend or, equivalently

, for multiv ariate

general linear mo dels with ARMA error term. In contrast with earlier univari-

ate results, the central sequence here is correlogram-based, i.e. expressed in

terms of a generalized concept of residual cross-cov ariance function.

Key words and phrases : Multiv ariate linear mo del, multiv ariate ARMA pro-

cess, lo cal asymptotic normality .