.1981 147.81 ,1982
1968.01 , 1999 4015.03
Xl 7
X, Xs » Xg
= X 100%
= X 100%

84.18
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x100%

x100%

x 100%




x100% = x100%

) (an a ag | x®)) (¢ (b
Xz(t) =y Ay Ay Xz(t) + G |+ bz d(t) €y

X)) \an a, ag X)) (c;) \b,

d(t):Zk:di(t) d (t) t i ,Zk:di(t) t K
@
- @
M) (an a, ag | x()
X, ) |= Ay Ay Ay | X ®) | @)

XS (t) a31 a32 a33 XS (t)

a; ap Y3
A= a21 a22 a23
8y 8y 8ay
A A Ay Ay,
1. ) , Re4,>0, Rel, <0,
Re A =0, i=1,2,3, I Re A >0 A
Re A, <0 A" n Re A, =0, Al 1+m+n=3.
€)) Re A >0 A X X I



@) Re A, <0 A" X X" m

yl
® Re 4, =0 Al X X" n
[1]
i) A , = 2,(0, 1,(0, 2,0, A
€,6,,6. ( ) E®
EY,
@ - X, X%, X,
1
@
i) A , , ptio, p0,w#0,
)0 A e’ = span{e,,e, }
- €' = span{e;} . @ . ) X X
X, 2



Eu

EE
@)
iii) A A, =20, r>0,
e’ = span{e,, e,} e" = spar{e;},
Xl X2 X3
3

E'l.l.

[

f

Rel,(0,Re,(0,ReA;)0 , x(t),x,(t)

4

{e.&,8},

®



X5 (t) X X
A
ii) p=0, spanfe,e}
E® =span(e,e,} @)
) €D ,
[1] @
@ @
t+1 Y(t+1).
1
1981 147.81 20.3 2.43 21.5
1985 90.54 5.2 3.43 10.8
1989 244 .64 8.7 6.68 29.4
1991 299.15 25.7 7.54 34.5
1993 447.03 35.1 7.24 44 .8
1994 1174.09 17.2 7.43 52.2
1995 1549.75 27.0 7.31 53.9
1996 1968.01 35.8 7.80 56.8
1997 3890.93 45.4 8.78 55.8
1998 4015.03 48.1 13.3 71.1
VAR Eviews
Xl(t) -1.05 -0.12 4.49 xl(t) -5.86 0.0055
X, t1|=]-012 -1.02 5.45 X, (t) |+]| 4.18 |+]| 0.0069 |d(t)
X, (9] -0.02 -0.16 0.05 X5 (9] 4.32 0.0023
-1.05 -0.12 4.49
A=|-0.12 -1.02 5.45 A
-0.02 -0.16 0.05

-0.94,-0.54+0.791,-0.54-0.791

1

@
¢y

Y(t)
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