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FTEE S » ASTHTRERIRRIAER AR ) > BAEIETY - S, (p)= D RY >
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13



S
Sll(z)

Fi+p)=(F@t+p-1),F({t+p-2),--,F(t)x : (2.3)
Su(p)

Fi+p)=(F@t+p—-1)cF(t+p—2)o---0F(t))xS (2.4)

Fit+p)=F@t+p-1)xS (2.5)

Hrpz(7-2.3~24  BAGRIHAAVIER > BCEASTRRIEE - 2.5 s FEASCHT
RS AE R A R T S L AR

2.5  VFARQ2)fEERE
e MRS S FX, BRFX, > 5 PEARIRER S8 e E e kb A 2 A

BRERIEAE  ATRTELAAE A Rl 2 SRR RS (FX, , FX, ) IRERAE

2.2 195 2 gt FEER IR > BEDRTCRTERE o Al VEAR(L 2RISR

(FX (2.6)

R" (1) R“(1)
FXZ,H—I) = (FXl,t aFXz,x)o[

R (1) R**(1)

L+l 2

o RM (D EER™ (1) FYHNE: > BAEEAE FAR(D)FCHIFHRBIAAMEIGAFER - S EE
A LR T S Bl T SRS o e

(A ILAH IR RIBE IRE S TS (a,0) > (c,d) » 155 T W RN R AR
WIRGR  SB—EEEIEMBRER £, - f. - BRI HRER
g, = g, ° BMERS (AR — (M ERRMRR R g, —» f. > AT
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TR RS
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By LR E S0y - AEBIRaRis - SRR AEAE A O B A B 73 g HY
5 > RIS A ERAE TR IR A=A EL IR 8« FIF matlab HOEIERFZ X regress
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