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2. The Intuitive Theory


http://qjerp.ir/article-1-724-en.html

[ Downloaded from gjerp.ir on 2026-05-27 |

YW sl sunlpd g solald] M Jolps

S 5T Jbe gl olyls Sdetils 255L Lo ste Sl Jol e oS sl L ST ol
w55 Blisl b o &K b @iy Dy SIS 3T 015 el o APT Jute ool
53 alyls 033l §same S e & 5d e S et (Jalse odes g5y APT S 35 o
o33k 2 WT 30 5 Sass SR Jelse ol e b il § e ol Eyp s,
50kl Sl g 0550 S Do (Zulg 53 s pite 5 03,8 bl st a4 558,

i 3 i A ) s 3 Shes 5 (b s 4 bl (558 5 L)

Jow cpess 595 9 APT oo .0-F
@bl el 1535 o33l 48 )15 ekite O Lo ju 75,8 o S5 (5 3 0ol LAPT sl

bl ) O pea Jle K Jde a5

Ri=E(Rj) + bj; 01 +bipdy + ... + bydy +uy, i=1,...,.N ()

c(a‘i &lj: S p o) o33L E(Ry) ot 0L ys C‘l &b‘) So9y p o33l Ry OT BE) "y
EUi) = 0 b ol I e Ui 5 Sl ol k- Jule Okt phk Jole @ pli ol ol by
bbb a o ol gls sl o33l Ll i 5 i S o&en E(uy uy) = 0

E(Ry) = Ao + Aby + Aabpp + ... + Akby )

1L e M ol (U3l s 355 g S Sy Oab 2ol S35 2 033b Ao OT 43 &

a3 gn 025 oS Sl APT 511 (6,198 o VU ol .ol oIk (63l it 4y Sl
el 3Ll 3 atean ol S gﬂ;i‘;@scu;ﬁ: el ol esjl
VU dsles R 4 07 (53 o kil 350 Ry 033k b 6Ky 09 21 &5 ST Jlr

Dyh e b g 55 D)ol
E (Ri) — Re= Aibi; + Aobip +hybig (f)
QL») J)Ja BL) Rf M:@ o)'\>.-| ny oJ,::'C.A.LZa- Q_,:.wjf) J.Jm Q)}JQAPT swif)\.’ ‘-;b"

)‘IME{.,'{@&);)Qe)\f}.a,(.,'fsaCx:&l:,-(f)d:m,:l,(?)d:buufxﬁ

:r-i))T*;*‘M’."))’tJ}l’J’g"’;:bduo}r“)f)


http://qjerp.ir/article-1-724-en.html

[ Downloaded from gjerp.ir on 2026-05-27 |

FF oyl solaid] slocalow g o ying s aolilas YA
Ric— kot = le(:l by + &) +uy )

03]y 7\,j K, b;j NK &:u-«ib‘-;‘ Sl &‘)‘:N o:jl{ godalia T J.AL& ) dslee

M sh e e (O) dslae pw gL L gl

Rii—Ape=0a;i+ Zg(:l bij6jt + Uy #
QT BL 4{
Qi :Zﬂ'(:l bij 7\.j \2)

ey rbae (s 2 Jlasl LAPT &7 ol ey .l bl 1 (5512 0 OT ys &
ol ] 1 Sy S 45 s e OLiS S Ll (V) dslas iy g0 S Sl 50 3T LB Lo
APT 2 sleel (sl 1 o3 b5 43 gl el sl DS slaglls ples (sl Sy oo Jole
.:jL.u‘_g»V.AlJé
oo (V) b Jlesl U 1y dslas opl dn d o 53 5 35 cpmaded 1) (8) dslas 0155 oo Tz
;;y)'Tl,d:Ma\\:.mu.“,'wug(?)dawMp@uwu”(v).\éduw.r;;@
S 5 Pt 5 S8 53 15 T (s lskine ole o Jie (55 2 APT 43 Jlesl LT o o8

(S o sl 3 Dozt (O) dalae e Je peads sl Jl-
Pi=Ri*7»o:zg(=l (Ajer + 8) by +uy )

IR
Ri = (Rl(l)n EERE) RI(T) )’s i= 13 "'aNa
Ao = (Ro(1), ..., Mo(T)), ®)

i=Gj(l), ..., 8®), j=1,...K
ui = (ui(l), ..., (ui(t)), i=1,...,N.

r:.fu;a w}:)\a ‘J W) dalas .ol @Lﬁl aéjl{ C)J Yl) aslae BE M‘} ﬁ":‘

pi=[(A'® 1T) + ]bi + ui )


http://qjerp.ir/article-1-724-en.html

[ Downloaded from gjerp.ir on 2026-05-27 |

YA sl s 8lad g golaid] M Jolpe
:b}.flnda 42.2}9].:) Q)ﬂ@SX()M)TXK:(}M’®TT)}&:-M‘J§Jj;JLQJ® GOT)be\s
(Pl p2...pN) =X (W) [I]NxN (b1 b2 ...bn) +(ulu2...uN) (ay)

X0) = VOUT) + 8 b L1y 556 dlne ol p = [INOXY]D + 1, o3 Islas 5 L
(’“{u‘ X

p=[IN® 1T)+3]b+u, oY)

TXK o 5l 8 Ky Caad KX1 5l5 5 A )lslgs Glosl 33k 0330 NTXL s p 0T 3 oS

NT>NK 4K 5 s NXN s 5l Iy bl NKXT s 5leb ¢ Jole K (655 Slaline

A s b0 s S5 s 5 B slan e 5 Ll APT (asns sl p3Y b2
m.f@ab@w‘\.]aﬁfﬁ;

oudplxil Ol Y
6[:.: s;.-»‘ ol Cbu‘ \Q/\' dLﬂ BL u.nb} dﬁ) L.w};APT JJAJ; ol Cbu\ A’JLEA U'SM
o;)p;@\,u,),s);aizsu.;m_.,d&ﬁ,@a,:@ﬂ&b,tebfjdwutgugﬁ&ﬁ
M)C)J)‘QAQ)L.GMJ?})@)}QJTK&J@JLR}de)x}f)‘}L@éb}|wa6|j
“b 3 Blosl o DolE 5 Sdaddy o, 59 Ddasl S 0 5 DB e S s
WS b g ol plawil 05057 4l 2 8 K 05057 o 53 T o has ol 5 Y 4y
3557 5 513ler Glasl (s 1 by L sST Il WT 15«23 8 plonil CAPM 3 457 553 g8 5 (pmier
Sé:igf.HUQ;DJJTJ{bo})'L!'C‘/.;.}a..ﬂ}:.»j)b‘.eé‘)j‘ét’{w&bk\g)‘wc.ﬁb;
G St s ole Jow ol Jole o c3 S eslizal 0T 31k 3,57 gl 55 o)
s S FY (sl ly b 5325 ol 5 sy s 43,5 5K 0y & s plg (0L 5 T b
Jole i b ol o5 Bl s T .5 K VAVY s b V49Y Yo Gleje)ss 55 g ¥

MLW‘:&‘@MA::—}}WU;LJQH U‘j@b

1. Non-Linear Seemingly Unrelated Regressin
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1. Determinant Residual Covariance Matrix

2. Likelihood Ratia

3. The Determinant of the Contemporaneous Variance Covariance Matrix Estimated from
the Residuals of the Restricted System

4. The Determinant of Variance—Covariance Matrix Estimated from the Residuals of
the Unrestricted System
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