O00000000NnO00000 (8&9)

20090 10 210

000 80
Q. 4.10

(4.35)000
Piy+My=Pxy+Mxy

goboooooobooooo

Pxy = Piy+Miy—Mxy
= X118, +(Px — Py

O00004.36)000 PX—P1:PM1X2DDDDDDDDDDDFWLDDDDDDDDD
000 (428)00000 B,0 OLSEO O

My = M1X,03, + error
0 OLSEODODDOODNOB, O

By = (X5HM 1 X,) ' X5 My
O000D000000000000000 (4.38) 0

Pxy= X108, + M1X203,
0000000000000 000000DD00000O

X1(B1—B1) = X2By— M1X20,
= P1X2B2
= X 1(X)1X1) 7' X X5,

goooogogoooogno (Xlle)_lXiDDDDDDDDDDDDDDDDDDDDD
61—51:(X/1X1)_1X/1X25A2

,élDDDDDDDDDDDDDDDDDDDD



200800 000000000 IOO0O0O00 (8&9)) (1/21/09) 2

Q. 6.2

»wO000000y00000001/t00000000 s(r)/n000000000000000
0000000000000000000FWLOOOOOOLSOO00 3,0 5—30 1/t—s(n)/n
0000000000000000000000000000000000

5, = Sia (o= 9)(1/t = s(n)/m)
S (Lt — 5(n) )

DGPO (3.20000000/,=400000000000

(a)

yr — g =B/t —s(n)/n) +u — @ (b)
goooood w0 utDDDDDDD(a)DD (b)DDDDDDDDDDDDDDDDDDDD

i (e — w)(1/t = s(n)/n)
Y1 (1/t = s(n)/n)?

(c)000 B—pA90000000000000000000001/t—s(n)/n00000000
0000000000000w—-2000000000000000000000000000w
0000000008, -490000000000000

00 (¢)000000000000000000000000000000

Sy (w = w)(1/t = s(n)/n)\?
( S (1/t = s(n)/n)? > (d)

()00000000n0000000000t#s00000 E(wus)=00000plim(a) =0
O000000O0lms(n)/n=0000000000000000000000

ﬁ2 - /62 (c)

Var(f, — 39) = E

B (i w2(1 /t)2> _ %ﬂa? ()
t=1
00000000 Lms(n)/n=000 lims?(n)/n=0000(c)000000000000
n 2 2
lim 1 t2> = 17T2
(Mtz:l( ) = (5+°) ()

00000000 (¢)D000 (HhUODODOOUODOUDODOOUOOUDODODOUODOODODO

602

Var(fy — /)L — =

Q. 6.6

00200 (SSR)ODO0O0O00O0OO B, g0000000

n

SSR(B1, B2) = > _uj = (yr — B122)?
=1

t=1



200800 000000000 IO0000 (8&9)) (1/21/09)

O000000000OSSR(B,P)00000O0O00OOOOOOO

OSSRBLB) 55y, - pra)e = 0

0p t=1
OSSR, -
W = -2 Z(yt — (127%) P12z log 2z =0
2 t=1
ogooooooo
da® dexp(z) dz
o T da exp(z)loga = a”loga

where z = log(a”)
0oodoooooobbbbooooogo

Yy = (yl yn)/

z(B) = (B - g )
zlﬂ2 ﬁlzlﬁQ log 21

!/

252 51252 log z,

goooooooooooo
~2X(8)(y — 2(8)) = 0
gooooooooooo —200000000000000000

00090
Q. 6.8

DGP(Data Generating Process) O O

A A

Uy =y — 24(B) = 24(B) + ur — 24(B)
ogoooooad xt(B)DDD BeOODO0O 200000 TaylorDODOODODO
2u(B) = (Bo) + X1(B)(B — Bo) + 1 (B — Bo) H(B — By)

000000000 00o0o0ooOoooO (e10)o0oo
(6.10)0 bODOOODODOOODO

1 _
Gy = ug —n~ Y2 X,(By)b — §n_1b’th



200800 DODOOOOOOIDOOOO (8&9)) (1/21/09) 4
00000000 Yp, a2 =440

n 1 n
wu = u'u—f—n_le'Xt(,Bo)' 4—2 (b'H b)
t=1 t=1

—2n~ 1/QZu,fX (Bo)b — b’( 1Zuth>

t=1

+n7%2 3" X,(8,)bb' H b
t=1

goboboobobobbbobdbbn—-o0c0o0booooooobOobbobOobooooon
2000

n
> Xi(By) X (By) = X X0
t=1
oooo
1y 1 )2
b:(n XOXO) n~ " Xopu
oo0oooooooog
WX (X X0) ' Xju=u'P X,
0000003000 0(1/n)00000O000D000D4000

2 V2 X8 ~ —207 V2 X o (n T XL X o) T2 X fu
= —2u/X (X[ X0) ' X{u
= —QUIPXO’U,

googs0od

n
n_l Z’U,tﬂt — E(utﬂt) =0
t=1

000000006000 O(1/y/n)OODODODUDODODDOODDODDDOOOO
gbooooboooooon

oo =uu+ u'PXOu - 2u'PXOu = u'MXOu

gogn
['e —u' My u[—0 asn— oo

googond



