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PR, ABERR (Haavelmo ) MG RN EIRE S Y2
K BB M I B B L 7, T LA R B KRR L.
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Pt BB RS SRR b, WM ERE. B
R, FERF ARSI E - E R, MR
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IR (H Theil ) By T B RS TR BE D ZRE, =
WS R A IR (L) . XY P
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HERWE, TR — DR R R i RO (AMEA ) AR
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(RELE), ' |
AR I 7 T A RUA T B AR/ AR ) oA B YR A BT
FWART WAGER, 197 4P LLRTRY 3 B4 T B AR DA B i i
HRBO, R RMIBYSER HE NS B MGNP H &R 4
Mo XA M 4R RTE 1 4T AR F A 1S, 60 R AR FITOE
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i BEREERRNRMGIAETRAAME, RS % AT
ERSFB A EAEE TE R TR SR TR R
. 1980 FEFIHHHA T RELEDNAEZRIGHETE., 198541
AEFIEE L EPSUR (seemingly unrelated regression ) #
R AARANHO (B EENE ), XBAFEFHA
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() R.L.Basmann(m”): “Txaot Finite Sample Distribu-
tion for Some Fconometric Estimators and Test Statistics:A
Survey and Appraisal” , Chapter 4 of Fromtiers of Quanti-

tative Economics Vol, 1, M, D Intriligator 2nd D, A Kendr-
lek, ede, Amsterdam, North-Holland, 209—285,
® P.C.B,Phillips (1980); “The Exact Distribution of
Instrumental Varisble Estimator in an Equation Containning
n41 Endogenous Variablas” , Econometrica, 43, 861—878,
P,C,B,Phillips (1985): %The RExact Distribution of the
SUR Estimator” , Econometrica, 53, 745—758,
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HBS W SWEEARM S (AELE),

WEGEH PR R EETEI YR, M AGA
BRAMSEE G R, BB SR A R R .
L2 AT R B IR S BORAE EE RS T, SRR B SR
BER N R A BT LU UM 7k, TOEARERIE BB R
SHBIE (A Zellner ) & N e ISR v 3 b BT LB WR
7, BB THEEEMWHIRE (RBAE),

CTOSER, TN -SAN T S R H B 8- T
(ARMA )RR 7 vk (B3 ) T8 $ RR
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WAL DL B T8 X LB BB S, A RELF LR
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T RN F AW LR & TSR MR R 2 Vet Rkl
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WL FFBI A M 7.
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RITEZEBEAN LR REN, —BRAEMRAZNREPED
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EHRAF ¥R, AR RR, B, 784 HER
TOEY, v, P MERTERN

Q=B8o+B8,Y+8,0,+B:0:}4

RRRERITHEREHEBENR RGP RETE, &
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B BL 2R ] A T

V=B, + B Xistor By Xeg+us b=1, e, n (z,1)
KPpXey (j=2, -, K)NBERHHHE & (explanatory
variables) , y, HHABEH AL R (explained variab_
les), u, HBEVLIRET, ye. X RAPIIA, Wi R4 ol W5
Ho Bi, =y BByt SHRKEK. (2,1) gl FR
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