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AUTOCORRELATIDNS

1- 12 .91 .84 .78 .72 .66 .60 .55 .48 .45 .41 .34
ST.E. .14 .23 .28 .32 .35 .37 .30 .40 .42 .43 .43
Q 45.7 85.5 120 158 176 198 217 232 246 257 265

13- 24 .28 .16 .18 .65 -.@80 -.07 -.08 -.10 -.10 -.12 -.15
ST.E. Jh Wb uh s 44 BB 45 45 45 45 45
] 274 276 277 277 277 277 278 279 279 281 283

-1.0 -0.8 -0.6 -0.4 -9.2 0.0 0.2 0.4 6.6 0.8 1.0
b ———— —— ——}
I

1 091 * IXXKXNK+RARNXNENRKRNKRNK

2 0.84 IHRKERKRRKN+ HNAXRKKNKN

3 0.78 * IXRKENKRRKNRKN+XNKXN

4 872 + IXRKENKRRXRRANAN +KX

5 0.66 + IXRXXRRRRARNKNNKKA

6 0.50 + IXXXKXXXXNXXEXNKX +

7 8.55 + IXXKXXXXKXXXXRK  +

g 048 * IXXXXXXKRXKXX +

o 8.4 + IHRKXNXNNKNN +

10 0.4 * IHRKXNKRRKN *

1 0.34 + IXRKXRRNRK +

12 0.28 + IXRKXNKN +

12 0.20 + IXXKXN +

1 08.16 + IXXXX +

15 0.10 + IXXX +

16 0.05 + X +

17 0.00 + I +

18 -0.07 + A1 +

19 -0.08 + A1 +

20 -0.10 + NKHI +

21 -9.10 + XA1 +

2z -0.12 + XXXI +

23 -0.15 + XEXXI +

25 -0.19 + KNXNKI +

B 4-2 B % f BAP S 22 ACT B

PARTIAL AUTOCORRELATIONS

14

14

1z 12 .91 .86 -.88 .81 .81 -.85 -.81 -.11 .19 -.18 -.18 -.82

3T.E. P T T O L O R L B L R E O N E )

13- 24 -.18 .15 -.89 -.04 -.83 -.12 .23 -.82 .18 -.089 -.18 -.989

ST.E. P S B S £ S B S £ E R L N O L S T )
-1.6 -8.8 -8.6 -98.4 -8.2 8.8 6.2 8.4 6.6 0.8 1.8

I

1 8.91 + ITXXENEN+XENENENERNNRRRRRX

2 8. 86 + IX +

3 a.88 + I +

4 a.81 + I +

5 a.81 + I +

6 -8.685 + b1 +

7 -a.o + I +

8 -8.1 + hh T +

9 8.19 + TXXXXE +

18 -8.18 + XXI +

11 -8.18 + KXXXXI +

12 -8.82 + XI +

13 -8.18 + KXXXXI +

14 8.15 + IXXEX +

15 -8.89 + XXI +

16 -8.84 + Xl +

17 -8.83 + X1 +

18 -8.12 + WRRI +

19 8.23 + ITRXENEE+

28 -8.82 + b1l +

21 a.18 + I8 +

22 -8.89 + XXI +

23 -8.18 + KEXI +

24 -8.89 + XXI +

Bl 4-3 5 o 5 A PR A 52 PACF B
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Ao W =(1-B)X, » BEZ A EEFT £ e c HWHRERAR L

ACF(®l4-4) ~ PACF(®I4-5) Bl 7|*+ T o

AUTOCORRELATIONS
1- 12 -.41 -.82 -.82 -.83 .13 -.@1 -.92 -.B2 -.92 -.82 -.62 -_03
ST.E. 19 49 A9 19 19 21 .21 21 .21 21 21 .
1] -8 -8 -8 -1 3.7 3.7 3.7 3.7 3.7 3.7 3.8 3.8
13- 24 -.83 -.83 -.83 .04 - .84 —_B4 —-_ B4 -84 -85 -.05 -.083 -.p4
ST.E. 21 21 . 21 .2 21 .21 A1 .1 21 21 o
1] 3.8 3.9 4.8 41 4.2 4.3 45 47 49 53 55 5.8

-1.8 -8.8 -0.6 -9.4 -8.2 6.0 0.2 0.4 0.6 0.8 1.0

L

1 -8.1 RENRERAXRRL +
2 -9.02 + 1 +
3 -p.02 + I +
4 -0.03 + 31 +
5 8.13 + IX&X +
6 -0.01 + I +
7 -0.02 + I [ o=
8 -p.02 + I +
9 -9.02 + I +

10 -0.02 + X1 +

11 -8.92 + 1 +

12 -8.03 + I +

13 -0.93 + 1 +

14 -8.03 + I +

15 -0.93 + 1 +

16 -8.04 + i1 +

17 -8.04 + 1 +

18 -8.04 + I +

19 -8.04 + 31 +

20 -8.04 + I +

21 -8.05 + 31 +

22 -8.05 + I +

23 -0.03 + X1 +

24 -0.04 + 31 +

Bl 4-4 - rF L2 ¥ gl iRl pr i A 72 ACF B

PARTIAL AUTOCORRELATIONS

1= 12 -.82 -.82 -_982 -.683 .31 -.81 -.61 —-_81 -.81 -.13 —-_02 -_83
3T.E. A 19 19 A9 49 19 A9 19 19 A9 19 19
13- 24 -.83 -.83 .81 -.83 -.83 -_.83 -.683 -_.05 -_084 -_85 -_03 -_83
3T.E. A 19 19 A9 49 19 A9 19 19 A9 19 19

-1.8 -8.8 -8.6 -8.4 -8.2 8.8 6.2 8.4 0.6 6.8 1.8

1 -8.82 + I +
2 -08.82 + X1 +
3 -06.82 + X1 +
4 -8.83 + he +
5 .31 + IXXRKXERK+
6 -8.81 + I +
7 o-8.01 + I +
8 -8.81 + I +
9 -8.m + I +
18 -8.13 + REXI +
11 -0.82 + X1 +
12 -0.83 + X1 +
13 -08.83 + he +
14 -0.83 + X1 +
15 8.8 + I +
16 -8.83 + he +
17 -0.83 + X1 +
18 -0.83 + X1 +
19 -08.83 + he +
28 -0.@85 + X1 +
21 -08.84 + X1 +
22 -8.85 + he +
23 -0.83 + X1 +
24 -0.83 + X1 +

Bl 4-5 - Fb £~ H w3k B R A 5|2 PACF B

51
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d - FF A A 52 ACF~PACF BI™ 5 0 f A dp b Slicp PFRF = £ k=1
2 s & - BT ENADZ B T L Bk 2
PR EBEAHES c N R I s R RAPT A5 5 2LE
B B Rdsz ek p Saph Slicfy ) F § BB A EHERLL
B B2 {p ORIt 00 & SR L B KRS o

FIL BRI EPS - AL BE - FEB® T IBHN 2 A550 s gt

VB

W, =Z, —Z, =8, — 0@, weeerrrrrrrnnnsssnsnnnnnaesannnnns (4-1)
&

W, = (L= ))a, wsrrrernnrssrernnnnnnsssssnnsnnnnnneiine, (4-2)

(4- 1)’\7&‘—,1—,4 (1, DFE 2o B & #8300 IMACL 1) » H3gamp
Y- BEFEATALZ N FC BERFEEATHE T ISHN 2 PEHc
(=) k-2

AT Z Y By REBE G e 4o Bl4-6977)] ¢

UARIABLE TYPE OF ORIGINAL DIFFEREHMCING
UARIABLE OR CENTERED
1
TL RAHDOM ORIGINAL {(1-B )
PARAMETER UARIABLE HUM./ FACTOR ORDER CONS- UALUE 5TD T
LABEL HAME DEHOM. TRAINT ERROR UALUE
1 C CHST 1 ] HOHE181983 .437368979.7952 1.48
2 THETA TL L 13] 1 1 HOME -1324a 1411 04
EFFECTIUVE HUMBER OF OBSERUATIONS . . 51
R=SOUARE: & s s s s sndgnans a.008
RESIDUAL STANDARD ERROR. . . . . . . B.546057E+ 06

B4-6 H ok BAMPT A NN S8R

72c=101983. 4373 ~ THETA=0. 132 - F P~ 0 (4-2)7 o BN
(4 3) q”pﬁ?’ﬁ%%%ﬁﬁ&};;l %&{%3_‘\ o
TL, —TL,, =101983.4372+ (1—0.132B)a, ... .ccvveereernnnn, (4-3)

52



S B0 P RRE SR N § R ke 0 Tt 1 (4-3)
2 HEA) E g 1T e Ft I A L 2 ACFRl4e™ RI4-T477]> 7 4 &) {yk(at)}

BoNEWEE AL > B - B2 ACFY S BRI > LB AL

2. PACF(RI4-8) 7 _4p I 0l > #x(4-3)3% & L2 #05 o

AUTOCORRELATIONS
1= 2 .68 -.98 -.89 -.983 -.083 -.23 .81 -.26 .81 .14 .81 .21
ST.E. A% A4 A% AR 1B 14 A5 A5 16 16 160 L6
1] ] .8 .5 i .6 3.9 3.9 8.1 8.1 9.5 9.5 12.%
13- 24 -.2f§ .86 -.p8 .05 -.87 -.14 .18 .88 .15 .18 .63 -.989
ST.E. A7 A7 A7 .18 .18 .18 18 .18 .18 .18 .18 .18
1] 17.8 18.1 18.6 18.8 19.1 28.7 21.5 22.8 24.8 25.8 25.8 25.8

-1.8 -8.8 -0.6 -0.4 -9.2 6.0 0.2 8.4 0.6 O.B 1.0

e ————F————————F————————F————————F————}
I

1 a.88 + I +

2 8.08 + I +

3 -0.89 + SXI +
4 -8.83 + XI +

5 -8.83 + X1 +

6 -8.23 +HNNNNXXT +

7 a.e1 + I +

8 -0.26 +ERNRNKI +

9 a.81 + 1 +
18 8.14 + IHXRN +
1" a.e1 + I +
12 8.21 + IXRRER  +
13 -8.27 +HENKERAXI +
14 a.86 + IXX +
15 -8.88 + b9 +
16 a.85 + IX +
17 -8.87 + b9 +
18 -0.14% + KEXI +
19 a.18 + IXX +
28 .88 + IXX +
21 8.15 + TXXXX +
22 a.18 + IXX +
23 8.03 + IX +
2y -9.99 + IXI +

Bl4-7 ¥ » 5 B A PR A SRR A LACPH

53



PARTIAL AUTOCORRELATIOHS

3 b .08 -.688 -.89 -.983 -.83 -.25 -.80 -.27 -.86 .12 -.88 .17
ST.E. -1a 14 14 14 14 18 18 1B 14 14 14 14
13- 24 -.27 -.85 -.99 -_985 .08 -.08 -.B6 .15 -.88 .18 .85 -.24
ST IES .18 18 A4 A4 A4 14 A4 A A4 14 A4 1Y

-1.8 -8.8 -8.6 -8.4 -B.2 B.8 6.2 B6.4% 6.6 B.8B 1.8

m———d————F———— b ————F————d————————d————f———————— %
I
1 a.08 + I +
2 B.08 + I +
3 -8.89 + Byl +
4 -8.83 + RI +
5 -8.83 + Rl +
6 -8.2% +HENRRERI +
7 a.08 + I +
8 -8.27 +XENKERI +
9 -0.086 + het +
18 a1z + IXEX +
11 -@.68 + BXI +
12 a.17 + IXEXN  +
13 -8.27 +ENAKENT +
14 -B.65 + X1 +
15 -8.89 + BXI +
16 -8.685 + X1 +
17 -0.68 + BXI +
18 -8.08 + Byl +
19 -0.086 + BRI +
28 8.15 + IXEEE  +
21 -p.88 + Ryl +
22 a.18 + IXX +
23 a.e5 + IX +
24 -D.24 +RENKERI +

F4-8 H % b3 BAPFE A 5| A £ PACTH)

S He e L RAEE FH AR
(- )E Tk T

AR RR T e e R RRER  AALT RETLA
Fpt kA% SCA #rafz TPLOT 472 B E s o ik BA RS2 R A
FIRAeT B 4-9d B4-9F F 0 FRAVERESRETLIRE T A
Fl2. LIDE SONEPER A s 0 T FH L H AR A A 4T BT
LAETBE o ad hicE e ek B ARSI ACF(H 4-10)
PACF(®) 4-11)®) %55+ : ACF 87574 i} 4 » 2 PACF* % - 2 p t& i A

Foar el Eeh el BREE ) AAL- LA -
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21000

D1 S s L e

9600 f

G400 F

0

246 & W12 W 16 18 20 2 M 6 18I0 F2 W 36 T8 40 42 44 46 48 S0 52 W 56 58 B0 62 64 66 68 YD T2 T4 T 7

lime

Bl A-9 H b 4c o i B AR A (B

AUTOCORRELATIONS
1- 12 .95 .91 .87 .83 .88 .76 .73 .69 .65 .61 .59 56
ST.E. 11 19 .24 28 .31 .33 .35 .37 .39 .48 .41 .43
1} 72.7 148 283 262 316 367 414 456 495 538 562 591
13- 24 .58 .45 .48 .36 .32 .28 .24 .21 .18 .14 .11 .89
ST.E. -43 .44 45 45 46 46 46 46 46 46 47 47
1} 616 635 651 664 674 682 688 693 696 699 708 761

-1.8 -8.8 -0.6 -0.4 -0.2 0.0 0.2 0.4 0.6 B.8B 1.8

o —— b ———d————d————d————d———————————— 4 ————}———— %
I

1 8.95 + IXXNNN+NNNNNNNNNNNNNNNNNN
2 a.91 + IXXNNNNNN+NNNNNNNNNNNNNN
3 a.87 + IXXNNNNNNNNN+NNNNNNNNNN
4 8.83 + IXXNNNNNNNNNNN+NNNNNNN
5 a.88 + IXXNNNNNNNNNNNN+NNNNN
6 8.76 + IXXNNNNNNNNNNNNN+XNN
7 8.73 + IXXNNNNNNNNNNNNNN+X
8 8.69 + IXXNNNNNNNNNNNNNNN+
9 8.65 + IXXNNNNNNNNNNNNNY +
18 8.61 + IXXNNNNNNNNNNNNN +
11 a.59 + IXXNNNNNNNNNNNNN +
12 8.56 + IXXNNNNNNNNNNNN +
13 a.58 + IXXNNNNNNNNNNN +
14 8.45 + IXXNXNNNNNNX +
15 a.48 + IXXXNXNNXNXX +
16 8.36 + IXXXNNXXXX +
17 8.32 + IXXXXNNXX +
18 8.28 + IXXXXNXX +
19 8.24 + IXXXXXX +
28 a.21 + IXXXXX +
21 a.18 + IXXXX +
22 a.14 + IXXXX +
23 a.11 + IXXX +
24 a.09 + IXX +

B4-10 oo gk Bapr@ A 72 ACF R
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PARTIAL AUTOCORRELATIONS

1- 12 .95 .89 .84 -.82 .82 -.82 -.83 -.05 -.83 —-.085 .12 -.@9
ST.E. @ S @ S I A SEL L S S S A
13- 24 -.21 -.12 .83 .84 -_982 -.03 .07 -.98 .02 -_.12 .83 .82
ST.E. P i T s (R T s F o s N T A 1 R i I O i s |

-1.8 -8.8 -8.6 -9.4 -8.2 8.8 8.2 6.4 8.6 8.8 1.8

1

1 8.95 + IRNKNR+NRRKAN RN RN NNRNNRY
2 a.09 + IXX +
3 8.04 + X +
4 -B.a2 + X1 +
5 .82 + X +
6 -8.682 + 1 +
7 -0.83 + X1 +
8 -8.85 + he +
9 -8.83 + X1 +
18 -8.8% + X1 +
" 8.12 + IREE +
12 -0.89 + XX1 +
13 -8.21 +XRNRRI +
14 -8.12 +  XKXI +
15 .63 + X +
16 .04 + Ix +
17 -8.82 + X1 +
18 -8.83 + he +
19 a.a7 + IXX +
28 .08 + 1 +
21 .82 + Ix +
22 -8.12 +  XKXI +
23 8.83 + Ix +
24 8.8z + 1 +

Bl A-11 ¥ & o e B 4B A 502 PACT F
SRR IR SR AR R AR E e e
FRAPE A - LA W =@-B)X, o B LA BET 2 ke

= oo w R A B I A A =20 ACFCR] 4-12) ~PACF(B] 4-13) B 73T o

AUTOCORRELATIONS
1- 12 -.42 -.82 -.82 -.83 .21 -.81 -.82 -.82 -.082 -.02 -.02 -.63
ST P ' S T S U [ O 1 IS by TS ERETC .y .y EREC ) EREC 4 RS |
q -8 -8 -8 A 3.7 3.7 3.7 3.7 3.7 3.7 3.8 3.8
13- 24 —-.83 -.83 -.83 -.084 -_.084 -_B4 —-_B4 -_B4 -_B85 -.085 -.83 -_B4
ST.E. 21 .1 11 11 21 21 21 21 21 21 21 oA
1] 3.8 3.9 4.0 41 4.2 4.3 45 4.7 4.9 5.3 5.5 5.8

-1.8 -8.8 -08.6 -8.4 -98.2 8.8 9.2 8.4 0.6 0.8 1.8

1

1 -8.42 SRRRKEEERNRI +
2 -8.82 + b +
3 -8.82 + 81 +
4 -B.83 + b +
L 8.1 + TXEXEX +
6 -8.81 + I +
7 -8.82 + 1 +
8 -8.82 + 1 +
9 -8.82 + he +
18 -8.82 + he +
11 -8.82 + b +
12 -8.83 + hil +
13 -8.83 + hil +
14 -8.83 + b +
15 -8.83 + b +
16 -0.84 + b +
17 -0.84 + 81 +
18 -0.84 + 81 +
19 -8.84 + b +
28 -8.84 + b +
21 -8.85 + b +
22 -8.85 + b +
23 -8.83 + b +
24 -9.84 + X1 +

BA4-12 - Z A Hp 4o Frogd K B AR 5 5|2 ACF B



PARTIAL AUTOCORRELATIONS

1- 12 -.82 -.82 -.82 -.83 .28 -.81 -.81 -.61 -.81 -.13 -.82 -.83
ST.E. A9 19 19 19 19 19 19 19 19 19 19 19
13- 24 -.83 -.83 .81 -.83 -.83 -.83 -.83 -.085 -.84 -_85 -.83 -.03
ST.E. A9 19 19 19 19 19 19 19 19 19 19 19

-1.8 -8.8 -0.6 -8.4 -08.2 0.8 8.2 8.4 0.6 0.8 1.8

1 -8.82 + I +
2 -@.82 + Rl +
3 -8.82 + Rl +
4 -8.83 + Xl +
5 0.28 + IXEKRER  +
6 -8.81 + I +
7 o-8.m + I +
8 -8.M + I +
9 -8.Mm + I +
18 -8.13 + RRKI +
11 -@.82 + Rl +
12 -0.83 + Rl +
13 -0.83 + Rl +
14 -0.83 + Xl +
15 a.e + I +
16 -0.83 + Rl +
17 -0.83 + Rl +
18 -0.83 + Rl +
19 -@8.83 + X1 +
28 -@.85 + Rl +
21 -0.84 + Rl +
22 -0.85 + Rl +
23 -0.83 + Rl +
24 -0.83 + Rl +

B 4-13 - FF 44 ¥ o 48w 1B A PR A ]2 PACF B
§ - PEA A2 ACP~PACE BI® 5 s Aot i W s dic p PFRY i £ k=1

o
|
—=

<

2t o wF - FEASE T MACI)Z $rd o Bt gt 050 7r 5 Frk2 2his
TP WA c AR Fr B RBABRE S 2L
ErRz o 2 Rtk p A Aph Sdicly )7 € iR 4 eHide

S Bl {p BERRIT 00 &7 Y SR S kRS

/ 4, ’ .
MG 2 EEF B i E R iF 53t %8> 4o Bl4-14#77) -
UARIABLE T¥YPE OF ODRIGIHAL DIFFEREHNC ING
UARIABLE OR CENTERED
;
TL RANDOM ORIGIHAL {(1-B )
PARAHETER UARIABLE HNUM./ FACTOR ORDER COHS- VALUE STD T
LABEL HAHE DENOH. TRAIHT ERROR VALUE
1 H CHST 1 a HONE149982 5436765208141 1.96
2 THETA TL HMA 1 1 HOHE L2779 1114 2.49
EFFECTIVE HUMBER OF OBSERUATIONS . . 77
RESOUARES & 500m ot S gt B b i 8.952
RESIDUAL STAHDARD ERROR. . . . . . . B_885892E+86

N

Bl4d-14 HEw e o Rk BARERF A 50

W

Hi

)
-l
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=149902. 5436 ~ THETA=0. 2779 o # #-& @i » 38 (4-2)¢ » 750
4-4)> FiHE s Fo @ RARFTR 72 7250 -

TL, —TL_, =149902.5436 + (1—0.2779B)a, ............... (4-4)
()83 =
ol BN ey R RS A 7 RN ik 20 4 TR ALY i (4-4)

{n(&)} C o RE M 5 - L ACFY S B IR B R

27y £ 2 PACF(B4-16)7 E4p Fe e 2 » & (4-4);8 B £ 1@ 2 H53% o

AUTOCORRELATIODNS
1= 712 -2 -.18 .61 -.84 .00 -_88 -.9? -.04 - .15 -.88 .84 .23
ST.E. M AN A J17 A 32 A2 A A a2 A2 A2
Q ] .8 .8 1.8 1.8 1.5 2.2 2.3 4.5 4.5 4.6 18.3
13- 24 -8 -.28 -.13 .82 -.11 -.81 -.86 .08 .61 -.85 .11 .17
ST.E. .13 .13 13 .13 43 .13 13 .13 .13 .13 A3 A4
1] 16.8 14.6 16.3 16.3 17.5 17.5 17.9 17.9 17.9 18.2 19.5 22.7

-1.8 -8.8 -8.6 -8.4 -8.2 B.9 B.2 A4 B.6 B.8B 1.8

——— + - - -
I
1 a.82 + IX +
2 -8.18 + XXI +
3 B.81 + I +
4 -f.84 + XI +
5 a.88 + I +
6 -8.88 + ht ] +
7 -8.89 + XXI +
8 -8.84 + XI +
9 -8.15 + XXEXI +
18 a.88 + I +
11 8.8y + IX +
12 8.23 + IXRRNE+
13 a.88 + IXX +
14 -8.28 +RNNNXT +
15 -8.13 +  XEXI +
16 a.82 + IX +
17 -8.11 +  NXXI +
18 -8.81 + I +
19 -0.86 + XXI +
28 a.a8 + I +
21 B.81 + I +
22 -8.85 + XI +
23 a.11 + IXXX +
24 B.17 + IHRRN  +

B4-15 Eo e ok Ra R A 785 2 ZACFR]
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PARTIAL AUTOCORRELATIONS

1- 12 .82 -.18 .81 -.685 .61 -.69 -_.68 .85 -.18 -.@2 -1 .21
ST.E. | [ R s R O T O A e e b e O B A
13- 24 -85 -.18 -.19 -.84 -_16 —.08@8 -.64 .83 .02 -.09 -.81 .@2
ST.E. [ R Bt R O T O T e e b O O O

-1.8 -8.8 -8.6 -0.4 -0.2 9.8 8.2 8.4 0.6 6.8 1.8

—— et ———————#————+

I

1 a.82 + IX +
2 -@8.18 +  REXI +
3 a.e1 + I +
4 -@8.85 + XI +
5 a.e1 + I +
6 -8.89 + BRI +
7 -0.88 + XXI +
8 -8.85 + by ! +
9 -8.18 + KREXI +
18 -8.82 + I +
11 -8.61 + I +
12 a.21 + IXNRER+
13 a.85 + IX +
14 -8.18 + KREKI +
15 -8.19 +RERKKI +
16 -8.684 + XI +
17 -8.16 + KREXI +
18 a.0a8 + I +
19 -8.64 + XI +
28 a.03 + IX +
21 a.ez2 + IX +
22 -8.89 + XXI +
23 -8.81 + I +
24 a.e2 + I +

Bl 4-16 H o 4 e IR A FFRUA 71538 A £ PACF R

4.3 = h ~ 550
£ )\ﬁ":;\‘. {ui&@ﬁéﬁim” »\j&_%%ﬁ’r}m b _j__!P:i " ;‘E_'_TL , %
AATE RGO B AR A S o FdeT
v EREATEERBAKL  PBL D FF 2 LFE)EL A
2 HEEMSET A ER L0
TEp B alicEX T 5] e
A

4~  EHF L g B R Bd R E

FBr AN REFEFIEY > HELRREZ AL 2 P

B IR B0 R A AT P M
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! 1 t>T
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1, t=46,47,48 1, 53<t<70
Wg— 0
M el
0 N t
T
0, t<70
TP4 =
{1, t>70

i3 E - R BRKRRE RS EY > L BAR RRR
Bz Azde BT L L HLBRIIRNLFT Yo JpI Rk 2OARSE * &
R BRI AGER T, NI PRI ELRR LY -
Flot R PR BPRET LA (A B2 ) @ SARSZ I RE - &

g

K EXSARSH PN 2 = (2 B0 ) o A HEH AL D 2 FF (2|47
HELPLLPFFY LE b

Fh 0 WEE o ¥R EHIES 8

IR A\ FB88ED Y T 94T 2
=~ EARFBI(R4-17) > HAEF R &£
FEEFTHEAFF - BRLDE > FEFESPLEE 2 B A T4E -
B(4-17)% 5 SIML1 ~ ML2 ~ ML3 ~ MLA®§ $aF R sl & 15 > + 956 =
HHIEE R 2 T 4B TR FoR TR ST 2
FRBEFZ2Z PR TLI 2B TEHRRERRIAER T HERR

A2 2B PN o RIS R TEF 40 4-3977 o

é“,!

lf“\ﬂ

|

3




FE

35000000

30000000 |

25000000 1

20000000 |

15000000 |

10000000

5000000 ML1

0

> 9

P D EF DN O T F N DT O FT DD EEPD DO PO SS FE
L F R FF S HF PTG TG PSS G

Bl4-17 H8 238 B 484 F)

(=) » B e st R 2

AETHEA 21 EA BES AT R BN ARSI &
AR LA TR 2R B 3

SARS ~ M-*ﬂé)ﬁ.)g 2320 QIS AR R SR SR b IR O
HELAEREIZ 2 PFERF BN R - ZE K e (4-5)

(4-6) -

.

A6 R BRAFRF L LHBFRBREEAINGF o L 2
FOF k> T RO R et (4-T) R 55 (4-8) ¢
Y, = (@0, =@B)S{" oo, (4-7)

b



T ST R 2 A M B B HEN R R AT £ 44
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i~ )+ UIRSR S IS S fi » B+ fion #1050
BP Y, = (@, — »,B)S" ML1 Y, = (@, —»,B)P"
ML2 Y, = (w, — »,B)P" ML3 Y, = (w, — »,B)P"
ML4 Y, = (0, — @,B)P" ND1 Y, = 0,P"

TP1 Y, = (@, — »,B)S" TP2 Y, = (@, — »,B)S"
ND2 Y, = 0,P" TP3 Y, = (@, — »,B)S"
TP4 Y, = (w, — »,B)S"
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AT ANPHI B RRERAT IR N e i Fr L RREE
FERBOGVE T4 M S A R ES Bt L TR R s A
2 F AR T A S A B A TR E 0 BB % S e T R
4-18 ~ ®l4-19 -
® HoREPRTEHNLAMEALH

d Bl4-18+7 # i ez 2

o

Beim o BH A ARAY ST EE e

FREAT RN L A0 RS

TL, - TL,, =10560 + (—9979+ 54111B)BP + (~12232+11842B)ML1+
(11809 —50109B)ML2 + (—65011— 68747 B)ML3 + (687454 + 224270B)ML4
+(—285470)ND1+ (~552470 +806310B)TPL+ (310788 — 469191B)TP2 +
(—634410)ND2+ (1—0.9964B)a,
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PARAMETER UARIABLE HUM./ FACTOR ORDER CONS- UALUE STD T

LABEL HAME DEHOM. TRAINT ERROR UALUE
1 ca CHST 1 a MOHE 18560.487334448.2571 2.78
2 D1 BP HUH. 1 a NOHE -9979.3214.31842E+086 -.56
3 D2 BP HUH. 1 1 MOHE-541108.6543.39070E+08 .1E-82
L E1 ML HUH. 1 a MOHE-12232.2311.390780E+08 .1E-82
& E2 MLA HUH. 1 1 NDNE—h18h1.?9@2.35??BE+BE -6E-83
[ F1 ML2 HUH. 1 a MOHE 11889 .1925.357780E+08 .6E-83
7 F2 ML2 HUH. 1 1 MOHE 58189.1392.30275E+06 -.54
8 G1 ML3 HUH. 1 a MOHE-65811.2234 . 24780E+ 06 -.58
9 G2 ML3 HUH. 1 1 MOHE 68747 . 7172 .27564E+06 =25
18 H1 ML4 HUH. 1 a MOHEGB7453 6817 .27567E+06 2.55
11 H2 ML4 HUH. 1 1 MOHE-.22427E+86 . 24985E+ 06 .66
12 I1 HD1 HUH. 1 8 MOHE-.2B547E+B6 . 17572E+86 -2.61
13 J1 TP HUH. 1 a MOHE- .55247E+86 .25322E+06 -.79
14 J2 TP HUH. 1 1 MOHE-.BB631E+86.27416E+ 06 21
15 K1 TP2 HUH. 1 a MOHE318788 .1582 .279380E+ 06 3.1
16 K2 TP2 HUH. 1 1 MOHE469191.7186.25048E+06 -2.68
17 M1 HD2 HUH. 1 a MOHE-.63441E+B6.108716E+86 -2.52
18 THETA TL A 1 1 NOHE -9964 8728 13.68
EFFECTIVE HUMBER OF OBSERVATIONS . . 51
R=SOUARED o oo ae meime e e e e e e e e o B.965
RESIDUAL STANDARD ERROR. . . . . . . BO.335077E+86

B4-18 H o gk BAFE 582 4~ 558 Sk

@ Hotfef B EE FMETZ 4 AR S4
d Bl4-197 @i e S8l -2 R o 08¢ > TERE w4
PaCE X S SR PSSP R

TL, -TL,, =10566+ (~9981+54118B)BP + (~12437 +11943B)ML1 +
(11944 —50262B)ML2 + (—65176 — 65574B)ML3 + (699075 + 254500B) ML 4
+(~286290)ND1+ (~553750 + 822700B)TP1+ (321664 — 470860B)TP2 +
(~642120)ND2 + (3123460 — 3107700B)TP3 + (2153340 — 2223900B)TP4 + (1— 0.9962B)a,

"<
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PARAMETER

b =2 --R I Yy B - B R

T S SRR G LN O S S SC G
e T = - - e = R B -1 B K- B -

22

EFFECTIVE HUMBER OF OBSERUVATIONS

R-5

LABEL HAME
ca
D1 BP
D2 BP
E1 MLA
E2 MLA
F1 ML2
F2 ML2
G1 ML3
G2 ML3
H1 MLY
H2 MLY
I HDA
J1 TP1
J2 TP1
K1 TP2
K2 TP2
Ly HD2
H1 TP3
H2 TP3
P1 TPY
P2 TPY
THETA TL

QUARE

CHST
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUM.
HUH.
HUH.
HUH.
HUH.
MA

RESIDUAL STAMDARD ERROR. .

B e A e e T T T O = T e A e M e T T S T Y

UARIABLE HUM./ FACTOR ORDER
DENOM.

L i B~~~ I~~~ T~ I~ I~ I~ I

CONS- UALUE 5TD

TRATHT ERROR

HOME 18565 .5984_36653E+06
HOME -2981.1156.89347E+06
HOME-54118 . 1228 .65 709E+ 06
HOME-12437 .2764 . 58746E+06
HOME-11943 . 8813 .57128E+08
HOME 11944 8184 .57128E+08
HOME 58261.5872.56211E+06
HOME-65175 . 8432 . 4875 1E+06
HOME 65574 8018 . 44951E+06
HOMEGDD 74 8896 . 44707E+06
HOME- . 2545 6E+086 . 468 18E+ 06
HOME-.28629FE+086.29677E+06
HOME- .55375E+06 . 47682E+06
HOME-.82270E+06 .5 0888E+06
HOME3Z21663 .6194 . 4A851E+06
HOMEL7 B860.6985 .38065E+06
HOME-.64212E+086 .27972E+06
HOME .312346E+087 .79626E+ 06
HOME .31 8770E+087 . 78453E+06
HOME .215334E+087 .94732E+06
HOME .222390E+087 .95575E+06
HONE 0942 - 8511

7

a.982

B.G47242E+ A6

Bl4-19 oo Fo@ L RAFE N2 4~ #1558 S8

(= o5
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T
UALUE

- 83
-.m
- 88
-.82
-2E-83
-2E-83
-.18
-.16
=15
1.56
62
-.96
-1.164
1.62
e
-1.21
-2.38
3.92
-3.96
2.3%
=2.25
19.48



AUTOCORRELATIONS

1= 12 -.81 -.81 -.14 -.186 -.88 - 12 .82 -.286 .88 .86 -.12 .19
ST.E. 14 14 14 14 44 15 A5 A5 A5 A5 A5 A5
1] -8 -8 1.1 1.7 2.1 2.9 3.8 5.4 5.4 5.7 6.6 9.1
13- 24 -.12 .14 -.¢1 .83 .81 -.88 .01 -.82 .88 .16 .65 -.@1
ST.E. 16 16 .16 16 16 A6 16 16 A6 A6 ATF AT
1] 16.2 11.5 11.5 11.6 11.6 12.2 12.2 12.2 12.8 15.2 15.4 15.5

-1.8 -8.8 -8.6 -8.4 -0.2 6.8 B6.2 8.4 0.6 6.8 1.8

+————F————F————F————F————F————F————F————F————F————+
I
1 -8.M + I +
2 -a.m + I +
3 -8.14 + KEXI +
4L -B.18 + KEXI +
L -8.88 + | +
6 -8.12 + W | +
7 a.az2 + IX +
8 -8.28 + KEENKI +
9 a.88 + I +
14 a._a6 + IX +
11 -8.12 + W | +
12 a.19 + IREREX +
13 -8.12 + KEXI +
14 a.14 + IREX +
15 -8.m + I +
16 a.83 + IX +
17 a.m + I +
18 -@.88 + A | +
19 a.m + I +
28 -@.@2 + K1 +
21 a.88 + IXX +
22 a.16 + |t +
23 a_as + I8 +
2y -a.m + I +

>

=

A A

Bl4-20 ok iR AEE 2
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AUTOCORRELATIONS

1- 12 -.88 -.28 -.23 -.23 13 .23 .12 -.89 -.21 -.22 -_.87 .28
ST.E. S I R s R - - O A O O £ LU LI
1] .8 3.2 9.6 15.8 16.5 20.8 22.1 22.9 26.8 31.2 31.6 41.8
13- 24 19 -.86 -.84 -15 .84 .98 .81 -.82 .83 -.16 .88 .14
ST.E. .16 .16 .16 .16 .16 .16 .16 .16 .16 .16 .17 .17
1] Bh.4 44 8 458 471 473 479 4E.0 4E.0 4B.1 49.2 5B.8 52.1

-1.8 -6.8 -8.6 -6.4 -8.2 6.8 6.2 8.4 6.6 6.8 1.8

————F————F———— - ———F————F————F————————F————F————}
I

1 a.88 + I +

2 -8.28 +RNNEXT +

3 -8.23 +RNRENT +

L -8.23 +RNNEX]T +

5 8.13 + | +
6 8.23 + THNKNE N+
i a.12 + | +
8 -@.@9 + X1 +
9 -8.21 + KKSXKI +
18 -8.22 +ERENENT +
11 -8.87 + NI +
12 a.28 + IREKERXK+
13 a.19 + IRXENEX +
14 -0.86 + | +
15 -8.84 + X1 +
16 -8.15 + KEXKI +
17 a.84 + IX +
18 a.88 + I8X +
19 -8.M + I +
28 -8.82 + he +
21 8.83 + Ix +
22 -8.18 + b | +
23 g.88 + IXX +
24 a.14 + | +
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