[EViews T%5F 5050 0 J7ik]
#3E (BEE I
IERAR OB X OWNEOH 2
2016 48 A 31 H

1. [ERE

o 108R—UTFHSLITHE: TMREEHMETILIORICUTORENREEZBELTTIL,
DREEZERIE TV (BRI L > TE,. 20 2 LE{TFIEHIC LT, REZEMET vicks T
HERFRAE LET) EHEENET, )

o 120R—T: B.MHXBKLU@E. 35

()
X1 = Ax, + Bg, (3.34)
ye = Cx; + D¢, (3.35)
&~N(,I)
(1E)
TR xpy = Axp + Beyq (3.34)
B EEA  y, = Cx, + Du, (3.35)

£~N(0,1),u,~N(0,1)
® NIR—UEIFA: T« - tFEIRFT.] ORICLUTZEELTTEL,
gludd, TNENRIFEBEORVREE LB EZHH DL TWET,

0 12R=D: )~y FAUVKEKELTRFEW,
o 122R—=U: QANXEEDEDXE
(%ﬁ‘) ﬂﬁjj\ %ﬁjﬁ”?j_ﬁ GZ- E{a—g—éﬁj\ﬁ&jﬂgﬁj\iﬁ??ﬁu\ Etlt—l = [(yt - yflt—l)(yt - ytlt_l),]

Ztje-1 = CPyeaC’ (3.42)

(IE) ﬂﬂji\ EE(EU%%(OD%@UE/E\;EGC E‘g—é—é %jﬁhﬁ#\iﬁj\ﬁflﬁﬂ\ Zt|t—1 = E[(yt - yt|t_1)(yt -
J’t|t—1)’]

Z¢jt—1 = CPye—1C’ + DD’ (3.42)
o 122R—<: 3.43)=K
FL(y,10) = m) 2™ [det(Z5E,)] " exp[—(ve = Yere1) Zitos (Ve = Yere-1)/2] (3.43)
(E)L(y,10) = ) ™2[det (S )] exp] (e = Yejer) Zitos (Ve = eje-1)/2] (3.43)

® BIR=J: M7ZLITYRXLORT YT
() #ENAMqe",6 1) (IE) #RENH & T DO L6, 67)

1/2



o BIR—T MF7LI)XLEHDEHDXE
) RESMq0%,07) (B) RENMOHELEKqO,07)

o 1BR—:.TJns5La3—FLEM58FTH
(7#1) if @runif(0,1)<@min(pp) (IF) if @runif(0,1)<=@min(pp)

2. EIEAHIIOLTOHRE
AETDSGE €7 L0fEL LT =@ 1) XNBLOG. 1) XL, I~y - 7405 %
o 7oiziE, B.3)ABLUVGB. B AUCELETEHEEZWMAONILENH D Z LIZHER
LTL7EE, flxiX, DSGE €7 /VOEN TFFEd L 912 (3. 14) B LB 15) X THH
. Fly 20 PBIINESE THDL ELET,

Xep1 = A1 X + Q8

Ve = Pixe + Bage
IDEE, IV T4 NA AT DO, x, = [ &) EBIRRERT PV EEFEL
T, FEREFTROLIICEBINLINERNDH Y £7,

Xe+1 = [%1 %2 Xt [(1)] €t+1

e =[B1 Blx,
¥, BENRZDSGE 7T NVAHIET D56, £, TR ET 5. IREEH A~
Ml BEORY v FEENT by, &, REZEBEFT VBT HRENY L
xe=[xp1 Y TELT—HELTERL,

Xt+1 = [Zi 8] X + [Zi] €11 €]

& L TCDSGE 7 VO @B RN E L THRWET, &iX DSGE €7 /L OFFL A Tldis
Eav IRy LT, Z2EKTHDH-0, oy B LB, i = 1,21X180 720 £3, =D
%, T L LTRSS O ER Zx, N HRIRL, 220 HI{75%2Cce LT, BlZE
BT by il T o8I RALZ U TO LI ITERLET,

Y = Cx; (2)
ZobkE, DRBLCQADBREBZEMET VAMEERT 22 L2 £9, o, BlNERZE
OO THDUZQRUITNA D Z L b TEET (ZOHEODITRAITHITxE ARS8
HFRADFEERAIC 2D £9),

2/2



