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As we have seen in Remark 2, the matrix operator ©(z) can be decomposed
as

BO(z2) =0(1)+ (1 - 2)0"(2).
Hence, we get from (6.3.20),

2z = O(1)uy + O (L) Auy = B(1) 1wy + ©*(L) Auy. (6.3.21)
Using

[_yyt

b= Q' Qu = BB, [ -

} = BBy + BLBlyt
and, hence,
Ay, = BB Ay + B, B Ave,
it follows from (6.3.17) and (6.3.18) that Ay, = z; — Bp’z¢—1. Thus,
=/ 5/
BB Ay =B, B, 2
Substituting the expression from (6.3.21) for z; gives

Aye = BBz +BB Ay
= B.BLBO) Mu + B, BLO" (L) Au, + BB Ay, 1= wy.

Solving for ¢ = y;—1 + w; results in
t
Y¢ = Yo Jrzwi
i=1
t t t
n/ — Y * R’
= y+B. B B! Zuz +B.B,O°(L) Z Au; + Bp Z Ay;
i=1 i=1 i=1
= Y+t BJ_BJ_B(l)_l Zuz + BB O (L)(ur —uo) + BB (v — yo)

=1

= BB BT ui+ BB O (L)us + BBy + 5 (6.3.22)

i=1

o _ . _
where yg :=yo — B, B, O"(L)uo — BB'yo. Using B'ys = B’ 2, the term PPy =
BB’z is seen to have a representation

BBz = BR'O(L)uy
and, thus, BLB/L(")*(L)W + BB'y: has an MA representation

2*(L)ur = [B, B, O (L) + BP'O(L)]us.



