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[tRREZ=RIF I7 : State Space Representation]
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Yi=pEY +Xip+Zb; +¢ (1) g g 8
Var(b;) =G, Var(g;) =R, F=l0 1 0o
V, =Var(Y,) =Z,GZ; +R, 0010

Y, -FY, =(1- p){1-p) (X B+Zb,)-FY, |+,

Y, =(I, - pF,) ' (XB+Zb, +¢,)
%, =Var(Y,) = (I, - pF) " Vi{(1, - o)}
—2ll,, =Klog(27)+ ZL log,|
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Autoregressive model
151 Y, =15 regressed on the previous response

Y, =0.6Y,_, +4.8+2x, > transform
10 Y —Y, =0.4(12-5x Y, ,)
5 Asymptote
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