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��"��� x = input  

y = output  

,� �  = constant coefficient 

�  = Error term 

 

2. �!	�
���
�����$���@��!	�
�/��  ����!�"� �����	����� (�!	�
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0 1 1 1 1 1 1... ...t t p t t t py y y x x� � � � �
 
 
 
� � � � � � �  (Unrestricted regression) 

0 1 1 1...t t p ty y y� � �
 
� � � �     (Restricted regression) 

%
"�� 0 1 1 1 1 1 1... ...t t p t t t px x x y y� � � � �
 
 
 
� � � � � � �  (Unrestricted regression) 

0 1 1 1...t t p tx x x� � �
 
� � � �     (Restricted regression) 
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����-����
	�������
�%!���  Unrestricted regression 

�- Restricted regression 
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