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BOBEEEME, FfSoiL, AEOEEIHZ COHEITOR TS,
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A

2(t) =Y byBa(t — 1) +e(t) (3.4)

CHUI VAR ET L ERRICR o TWED, FZEZRT 1000 FE > T35, By
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N7 MVEROME 2(t) ZHFEEOMDOEE T TR BERE O MVEE S FHWTHE
ETDHIEMTED.

ETILOHERE

VAR-LINGAM OHEEFTIEZ WL OB A0 T VAR EF L LTHEERTod
WHEHE D LINGAM E 7 LVOHEE ZIT D 2 EFEIEICOWTHENT 5. 3, BRI b
() I T 2B HED VAR ETVELIRD X 5 IR T 5.
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TSR/ HER M REETA. 22 TRDE MT BRAT R Z e THELEOHE:
EfEn! REHET 5.

at) =a(t) =Y Mat—r7 (3.6)
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TILDORERRD E N,

RF5 EICKDECERIDOHER

BEHIR RECITENER 2 ZE R L TR ENERZERE T ICERNEROAZE RS
217EDH%. 3EAA—t T o eMAWEZERBZHAMRETH % RFS 2 € LT 5.
KEDHHERE © = (21,20,...,21), BHNERZ y & LT, U FOZEEZIHAMFE
TNEEZD.

J K
y=f@:0) +e, a0 =wo+ > w [[af" (3.8)
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DL E, ERIEw, B w; R w ERFDFER T X =&, TET ERMDOEER <
TR—R FRETETH S, BT BI27— X0 5RKD BN EFGEANITER D KA THRED
FBOZEATH 5. MG e 3 2R EIHABEES N EGE D) & 7% 256, Lo T
BXTETERWY., LAL, ZOEIBREKTHoTHANRZ b ALDL U IDBRLNATWY
BRI, BRBHEOZEXEHWT, HA2REDEETIEMT 2 ZENARETH L. X
SIZEBIEBROZIERNZ 51X, Bio 7O RBRENNH ET 2. ZDDD R WIEKRT
DIFEUDEIRFTE S, T TIEFEBNT XA =X wy, w;, wj, ZFELHTHLEL. <5
A=RODXTLEMETS. 0, BIRET DL, RD f(2;0) ZUTDESICEFTZ
MTEL. [[ oy LTz b, 2o bicisizr 214123 5.
K

f(z;0) = wo + sumjzle exp(ln(H 5.7%)) (3.9)
k=1
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U, 3 S— T ba rORIAEEETH D, 727 L, Bhia=y M 7R L,
EVMH BRI BT H 5 DT, FEha=y PO NI T2 3.

K
m; = exp(z wikInxy) (3.11)
k=1

Hhia=y MIFPET, XA 7 RA%ZHODT, ZOHNIELITE 235,

J
fla:0) =wo+ Y wym; (3.12)
j=1
CDEO%3ERR—L b EZHEL LAy beWS. B, FlEla=y MUIZERDE
BOEZRWZIER J IS T 2 2 e 3bh 3. J ORERMEZRMDD, (600 iE
EFHOTRETZ2RLEDRHS. WE, T—X LTNEOY I {(a*,y")u=1,...,N}
MEZENTWS EIRET 5. Wiz J 25 0DF TILERIKIC X > THRETIUL, 7—
ZEHEGBELHHTEI NI X—ZRZ FLOELTO 2 BABRERR/NT2H5DE LTk
¥ 5.

N
> (f(at:6) =y (3.13)
=1

R (3.8) IT Ko TR N2 ZIHANIKBIRE A A, IFRIELR T —XITH TINS5 Z
EWTES. LL, ThHEZLDORFMIRZE0RD, TDORITA—XOFERFH LW, L
oo T, HENZBEZM NETEIEE LWHREZES2 I3 TEY, 1XNKTH S0,
FEDPINKT 2D bV, £2IT, WIHRLISCETLWHRZ1E 272012, RFSIETIE,
2RD¥E 7 N3V X 2 Back Propagation based on Quasi-Newton(BPQ i£) Z FH\WTH¥H

S >

z179.

BPQZZHWEZBRN—t OV DEE

BPQEIZ#E= 2 — F VEOHEAPHA L L, BRERXT v TiEE 2 ELOY A FEHr L
TR T2, #E—a— P IR EL D D, BERORETKIEIZ XD 2 X5 D174
(V2E(z;0)) ! Oiifllfie &R 7 v 7 TRD S, DINICHE= 2 — F VEORART7 L) X 4
DWTRT.

E(x;0) =

N | —

stepl. #JHA1L

step2. IRERARDEHE
WEFA 60, = —H, VE(x;0,) ZEtHET 5. FILEGZm-HE, RIEZKRTIE 5.
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step3. IBFRRBDFE
E(:E; 0, + aéek) PENZT B Qg ZRD 5.

stepd. FFEEHDIELE
FEEAZ 0,1 = 0, + .00, ITIBIET 5.

step5. H DE#H
k=0(modM, M : 2T X —=RB) KOS Hyyy =1 2L, ZRLADEEICIE Hy
ZHET 5.
k<« k+1&LTstep2 NR3.

step5 TD Hy+1 DFFREIZIIN L DD ED D 5753, HlfID R WIERER#E{L Tld Broydon-
Fletcher-Goldfarb-Shanno(BFGS) AR D ENTTTTETH 5 L 2 TS, LUMZBFGS
INRIZOWTRT.

q"Hygpp"  pq" Hy, + Hygp”

H.+1=H,+(1+
( pq plp pTq

)

P = A0y,
¢ = VE(z;0511) — Va; 0 (3.14)

ZE A=t 7 by OERICE, BPQEMANDTEZHAWS I EZ NS, RNk
FEOHMBEBICBIT 2Ny ITHIZLEMINCRD T2 — 0 VERITIH TR « =2 — b
VIER, ZFOWIRTH DL —RUN—F v —h—  NEREDRDHZ. TNSDITHEE AW
TH¥BE T2 dTELY, ITROEEPHREICIEZDE D EDIRVEEIATVS.

REFEI= v FIDER

X (38 IKBIZZHAOEHIX JTHD, ZHUI3E -t brroFifa=y MlUC
Hln. R, GEAoNLT—LZEFITHLT, &Pz =y MZEHSLHATDHS
CCETERY. 2D/, Pa=y MIEZEX THRR L2 EYNFHES 2729
DODREBKBETH 5. ZDFED—D& LT Bayesian Information Criterion(BIC) &5
bONH 5. BICTIE, 2 JOMEICHLTHEEZTUIIV. 207D, DRVE
ARETREL=y MIZRETES. BICEUTOXTIHEENS.

~ M
BIC = —L(theta) + 5 log N (3.15)

T 2T, LO)IZEBAREE, MIZE S5 X — &8, NZBRYy IAlieks. v, B
R DERZE ¢ 30, BHERZE o DIERDMICHES & T 5.

ploles6) = ——exp(- L =0

(3.16)
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N
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1 N

¢>ﬁ:N;NWW@—w2 (3.19)
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