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BB SRk o K BB AN T 3 R oy, XA R B AT AR x(t)Fe
P AF 8 69 48 4 BT 4 A B3R x(OFT W AN FAR a9 T AR x(t-1) )] x(t-4).
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FieE AR A RIS 14, RE, AFEARFFE S11, AT Ak
& § AT B 69 A

F—F @, wRATE S16 AT B AMAKIE AL, FZFIETH
ik,

4o b iR, de % AT AL x(OW AT 5 B oD AT —AdhAE RAT 49
i b T % B oyytBAe, IR ARAE w(t). RJE . ARIEAAE w(t), TR E
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Ak, 4, 4B 9 Frae, NR &3 100 AR3E A A X16)iHF
F A ST ANFIE x(DF) x(4)89-F H4E m(t),
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N
EB 9 Rty s, REX(16)FT M NFTS.
NR 432 #,5% 100, #4EEEX(17), AR HSALE x(0)FF 398 m) it F
i i A3 AE x(OARST T 48 m)#IRE P d g’
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fo LAfiE, RAAEIRE T T dy’ SBIEAE AN 5o 89 XA F &
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HE1EEF T dyy’ 6981804800 69 Ak 2 ST 5 B o
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Yo B NSIE x(DA S HYE, b TR, KAFH B BIE vy DS
B ANFIE (D8 BT — A A AR x(- 1A IR 25 R R SUE x (D2 =
AR, e RRAIE, SRAFH 3038 y(t-1)4 4 S AR x() T — AN PL(3 )
AT NS x(t-1 AR,

Bpkbit, 4R E MR AR R E R EA)RA x(t);, RFEREX®)
MR AN E B EE x(OF ERRE; BF t MAMEAKRE xOEER
EAFARR ML E A (DA B F A ARE x(t-1), SR A R
BAEE, HrRRE y-DARTAARE x(t-)F FHRFE BT eRE.

o R A M ASIE G BRRAE ), #4455, P RAENMAKENHE
152 Hik g, MARALATATEVR, 4o RAE A MANBIEO B EH E (e REF
RMEFHEET R, & FHRAEE xOOAES AT —MAFe SR
%FE x(ME TR B i AEE DO AERE, Bk, 8 TFMARE
X(t)HT — W AF R AR E x(t-1)F SR E xO0 AR 94 s E
y(t-1) 88 BT & oy AT EEFR L ERBARE x()F IR~
A R R FE v(0).

e 613595, o R ARSI BEA S, MAEE xOMBEZ T @
Edr R E y-D T E By AW ETERoye)FRELASESDE
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(1.0-m(t)xay1y. FEZAFEFAF, EFHE mi)pRTA 0-1 ZReGKH, Wi
WAEE xR RSN, E5F m)d 0. E5F mOMAMAKRE (1)
G9IE Zh e K A3 Ao, R AR E x(OK B EZFN(E TRED), MABE x(t)
EEHEF m)EE] 1, FLASIAEE x(O9 AE S AR E xt- D AETAR
£, BIABE x(t-DRMAEE xOO9I, FASMAEE x(OA TR 49
15 E.

AT, B TR AEN, R REKG)ERF M & T EE oy,

Oy = (1.0-m(t)) ayeny + i (19)

W& A X(19), REZHE m()h 0, AR —MURF M EEE v(t-
D B T E Eoyen( E— ke BT EE)RBMEHE yOOMETEA
oyen CXET RS TR E), B—F @, REFHEFmHA 1, L%T E—KRK
13608 BT Boyun(RM), #8355, AFTEASHLEHHOMATER,
KAF T £ Foy.

o, A T ARE R RAF A RIE K (6)F RIF 4 A AE w(t).

w(t) = (1-m(t)) o1y ((1-m(t)) oyery * o) (20)
FE X (AT APLE 1-w(t) B h T AL X LT,
1-w(t) = oy ((1-m(t)) ouyer) + Ougey) 1)

10 2B 1 A6 NR &R eifmEplEMmE, Zaf, AF L&mAT
HEIINMGESDE m)FHRBREPeRE, EBA10F, 5B 3 ATaRamat
G325 E 3 AEMFS, EENEEEE 3 ARy edEiE. &
Akiit, B 10 Frwe) NR & @R 0% T 338 hw— A2 ) &3+ 304 16 4,
FAHRSEALEE 3 TR ERE AR,

i B F it A 16 HoAE A AR ARTE x(). EFHEHHIHS
16 £1Fh A F xOMEHE mt), FleeisitBlird =T A5 13,

At E (B E m)E A TFIAEE xO A S MAEE x(t-
1)64 BAR 18] 69 248 64 SAEARAT KL, AN 2 (E A A MABRE x(OHEH(ERA
BF x(O4 2 7 00 BEAR 5 0935 ) 5 A 6 AL e BAL, AR E x(-D) AR
BF x(OFT—W, FEEHAEE xOETHRGELE. E35F mOEAL
B AR E x()F x(t-1)89 ZEX()-x(t-1))RF,

R E x(OF x()E 2RI ENZ R AE L, TaEERFE
T A RE x(O)F 4975 F BRARE x(1) P R A 6 £ ). MARE x(OF
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X(t-1)49 ZAE AT - B RTT fe A TR g 7 09 TALRAF,

B F)FH FAR4 16 KiF 4B 11A #=28 11B AT #6439 F m(t).

iZ ) E A FA 16 R B E ST mOGIMAEE x()LEE| -4 8
A(aimed-at)yf &, A R—AFER T H 3%, LT BIMEEE NA TR
PR AT FHReP S, AR A F, FAT —AARUBAGEEF -,
F O R REIRT i, T AME R L R A E k. AR A
LHBm, ks AR RAY AR EAELFEGREE 11 ¥
R AT), RETELERNEGRAZREATOMARES BARREZNE
1, vARM 64 R B R AT M AT — ey L LR AT AR E
e F R B AR E LS BAFR LAY A2, EATRZ AR N
@) LR A R R XN T, eRFN AR HEE S RAEE x(OF x(t-1)
4 Z A (x(t)-x(t-1)).

Blde, R RE FHEHS 11 RIFHNEFE SHAFRREAN KL 150
AR, A AN do L AT 64 55 e A G B AR F 89 BIEL.

iE ZHF it F A 16 B #5402 £ A (x(O-x(t-1)(F 4= B 11B P49
£4H), M RFEERA O F 1 23 F m(t).

B 1B Frmey £, R ZEEO-x(ED)) ) FREF TR BME
THO, E20% m(t)2 0. 4R Z4Ax(0)-x(t-1)2 L FHUE &9 B4 THO, E3) & m(t)
5 x(t)-x(t-1)R A3 e, 4o R ZA(xO)-x(-1) KT RF F L BME THI(>
THO), Eh& m(tyx LA 1.

B4, OSTvlFAAVEBE THO, #lde, EARF FHH300 11 RIF0RF
T AT AR B ARG K2 ZAE 6408, R BMA THI,

Vi bR ald, B Eit BARA 16 At B AR E AT AP e i AR
F 5 MR G AREZ A EERFESHE mt), CTARM L
%ok £I3E 2 F mt), e, PHEE BARRE AT PIA ehIm LS S AT
— P 2 G R AR R 2] 69 2R FE S F m(t).

A8 1B F, R EMEEOxE-D)ELENTFTEE THI X F5THME
THO #4558 A, E3h it 305 16 AR LM 43 £ B x(0)-x(t-1)4FHRE
ZHE m(t), EFHFH B LT AR JE Lot B e 2 (x()-x(t- )R AGE
ZHE m(t).

A 12 A E 10 sk T EA ERS B3 e—ASMEAIE, EE 12
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DA bR FR AR E x()FRRE, Ad T AR BT ().
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Jengk B EAE Ha midAed, AT S21, BAEMAMHE 61 FAE—m
ANBAE, BRI ATE I S22, AT S22, ARy A A
5 62 JeM ARG EM AR 61 T AB RO FEMANRE LT AR FER
%, FHIE R QAT CH B GENAIRERTWMABRENT £,

FEMBAEIBRFT LIt EHN 6L %35 EH T BAME 3 F. £Y
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