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o RATRE: Y= B0+ B1Xn + BaXee+ -+ BrXuk + it
o FRIgHo: pt = ppe—1 + :Fp =0, RFE—MBEMLENI
o D.W.5itE (~2(1 — p) R TEBMEN, THEAE)

pw.— Ziaé—a)t 2(1 - p) (54)
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4. BGLMAMEEARFEENGIS: =R T D. W. MR, RTFsSMFIIEX. FEHEHREETE
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o GiitE (MERAMSEAH THEEMRLMSITET)
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o W AFa, BIRFEXZ(p), SLMELR, MRELMBIIERE, LR
ESIRRT, AUMINTHE, EREEEN R
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XMEEMEE HHAT : HFRRERBBRNEER, bARELRERNETE, AFRitl—. 5DxX
2. "XESE (BERKp, FTRESHIT, HiEZES)
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AR E—MERRE L = pue 1 + &0 BIFETEERILIZER (RES/UNM, XREELHE)
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Y: — pYi1 = Bo(1 — p) + B1(Xs — pXi-1) + (e — ppre—1) (57)
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AY; = By + f1AX; + & (58)
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Yy = /1- 0%, Xy = /152X, (59)

RXEBLRHT XEDENRE, EHFEFLAIEER
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equation eq02.1s y ¢ x ar(l) // eq0225 R, .1siBFOLSIE, ar(l)EmEIN

3. MEHLIRETHEX RN BRe-REGENE (RIERST XEDKREEH)
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Yi—p1Yi1——pYe=Bo(1—p1— - —p1) + B1(Xi — p1Xio1 — - — i X)) + ¢ (61)
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2. Qg RENE. AR(p)
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= Var(Xt) =1
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AV EEEAVIRS
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2. ACFEMAXEH: ACFEHINT (LEREE, v = Cov(Xy, Xir), YBXHHE)
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Pr = Yk/ Y0 (63)

BREXRBEXTERERNRE (BfFHK, BAEX)  BA—TEIERRE T (FX) , Eit, ReEitEs
TEHEXRE (RACFHREF) -

P (X — X) (X — X)

T = o — (64)
Zt:1(Xt - X)2
HETE, WELOEI, HFNTNED, FELHEFEREXIMNE TRES. BEREIINTREESRES
1 1
0 » k 0 » k
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AX, =6X 1+ Y BiAXi+e HIEL T T
i=1
AX;=a+ 06X 1+ ZﬁiAthi + et (65)
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Z m
AXy=a+pt+6Xe1+ Y BildXiite MRS THEA
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MEHNINSIREZIERE
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3 EHEESENECIRIN (R ERER) 3 (n), n > 28H546%
IREEIEREIECM
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AY; = lagged(AY ,AX) — Aecmy_1 + e (72)
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