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Geweke t

~ñ(m) 1.44 Zm = 0:33 m̂ 1.44 80.95

~ñ(å1) -4.44 Zå1 = 0:42 å̂1 -4.44 -72.30

~ñ(å2) 0.20 Zå2 = 0:26 å̂2 0.20 6.48

~ñ(å3) 0.015 Zå3 = 0:27 å̂3 0.014 6.78
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1 +å2x2i +å
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mÄ1
i (46)

yi i (i = 1;ÅÅÅ; n)
x2i ; x

3
i

x2i =

(
1

0

x3i = =
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(37) 3
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5

(26a)(26b)

m ò G(1; 0:001) (47a)

åò N3(O; 10000I) (47b)
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(31a),(31b),(32a),(32b)
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Dt ññ(m) ññ(å1) ññ(å2) ññ(å3) log10Ba0

(m0:05;m0:05) (å1
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; å

1

0:05) (å2
0:05
; å

2

0:05) (å3
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; å

3
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100100100
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D1000
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j
ã
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j
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ík = (m(k);å(k)) (k = n+1;ÅÅÅ; n)
ík
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Hã(y; ñx); Hã(y; ñx)

Hã(y; ñx) = arg max
~F (kÉ:ñò)(

#( ~F (k : ñò) î ~F (kÉ : ñò); k 2M)

nÄ n î ã
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(50a)
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y
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yi
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é
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