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BT OB LRI RED TR X1 - T, TFUZLEITIHICH S
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Hartman=Abel D#5im2 0% NEBETH 5 2 L 2O THER L Twv 5,
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72750, Y(O)IRFERE, K@OIZEARZ My 2, N IFHEoR AR, #
LTyl - EARLE, n 3558 BALETH 2, 72, y¥ n 25
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DEDEMOR ML (1) IZLUTFO LS icEkbT o 5 Tx 5,
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DHERERT, w, p; 3ME2BLT—EThLMET L, 37, H(D)
ZUUTF DR FERM Y R IC i) b LT 2,
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KILOEHALD 7212
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(10) REZELT, (13) Op@)IHBEOMELEAT L LUTOE) %
p (I HERNGRERN 255,

dp(t)/p(t) =odz (1). (15)

5, BELEEDTOHBERTEROINLGEARZ by 7 DEH D
FNT DR S 2T T 7% 5 7%,
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5) 2T, PO EREEICBWTIEATH B,
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72720, s(0<o<D3EARDYKFIEREZELLTEY, FEZEAELT—
ETHDERET 5,

TR fEMREN 2 2R S 2, D IIFIEORIFERNHE G | B
DA ZBRILTE2 LI IITHTL2LDERET L&, REITE-TH
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n(t)

sub. to, (14), (15) &p(0) =p°" : given,
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U= S AR+ it Sl (a2 g L ) ap+ S @), 20)
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21559 (14), (15) (16) R#E{LAL,
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(25) REZEL T, (23) & (24) ZRIFRICHES 2 L THodiff (35BN
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ulz)=="" 0<a<l1 (26)
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_lp—c a(l—a)d®
I=—{ S —p— (-2 ) VK. (27)
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. mEREABOHE
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2185, ZORIE, BEARAORBINALEY X BAROHEHERHOY %S 2%
bTARTH5bH, LrL, ToOREEHEESEGE LT LERL v, 8
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AL L WP LTH D, KB, CDRIZBNT, a0, 0027
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> I=+oo
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< I=-

b, Wwh® b [Haavelmo(1960) DFEI P EL 5D TH L, ZDI L
i3, T2 TOETFND, [AEEMEICEE T 2 ERNERZSIFE]E )&
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2) a>0, 2, c=0DEA
DA, 27 REFLUTOL ) ICEETE S,
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T2T, RIS asHEE L D BTN E W ETRIE, TOLADREREK
BUTH L)k 5,
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R L da (C]M) DI & I BMRD D D,
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3Nt —Erngl &, 72, (p+0)/a % [HEOFREEK] & AR
TEBRTHAHHIPZLT, COFBRRKIILEICREBEAITHNITH 5

BENS LD, MRICERERDL NS LB,

3) >0, »D, a>0DHA
27) REo T T 5 LRD &I LBREH S,

d . (1—a)
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TN, KRBT HLUTOL) L ELGEZBLII LN TES,

&8
TEIEERYOEEBBE & bEBEENTH 3 BE (L, RREM (o)
AT 3L oREBRREBL B,

+ 20
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72LTw72, L2L, CCTOHOEFATIT, BERKOAEREEEHBEL
T\WB72002, MAHEBEIIERA & 2o 5> T b, WIS, ZhHBE S HIYE

BICMiEZ 52 THY, LROMEIIEBMICLML2TH B
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ADEE, DF ) RWOBXEBEMDEAMME THOFENEL I 5,
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w2, [ElRbIMEETEEINZ] EEIDEFLTLLIELL v, 22T, [#hH
EEOMETIEEIN] 59 L) LB®RTH 5,
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L5 IEHATH Y
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$ 70, OO TG R, BARDRIIA RO MTHE p—
PR IBEE, FEELEF % B k (FRAMEER SOM DRI &\ 9 5B ¥ O H
B L F LB 2 A LTl B, 72751, folREheE o oo A LTI,

[—I¢=—

dI/K) _ p o
— - { (+a%k@ E

Y hnT, MEENLRERmIZHLIZWY

g1z, [h—Ev o qH] ORI O2WTEZL L), Hi LRRIS,
$%%ﬁT@FF—t/®$WqL§w,fF—Bymm%qﬂ%Wti%
F2E, UToL)cFnsiza2TdH L% 5,

E: /m(ﬁ(t)—C)K(O)e“”””dt f(Eo[p(t)J—ae—mwdt

U 0 —
- ’

4a= 5K (0) Iy

“ a(p(t)_C)K(t) —(pr ot o
., Eo ﬁ 8K(t) 4 dt ﬁ (EO[P(lL)]"C)Q_(D+J)tdt
gv— .

p: b:

$ 7~ FHETHOEELY, pt) bERRWIME p (1) RIS ECFE) EfIn
p(H)]1=1n p(0) — (1/2) 6%, ¥ EHER Vollnp () |=0"t ZFeD, HEAER T
FHIZHED) Z L IZH LD T,

Ep(t)]=exp{Eolnp () ]+ (1/2) Vollnp (1) ]} =p(0),

Yich, TOEAE

1
€ L
14) I¢= p

CEHN B, T 57D ICFDLNEELALER L TBILENFH DL,
DIz WT iR > 2,
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—(1—a)}Thdrrilt, [I2BnTo=0EBIHIWL2E LY
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qa=qu=q4i=qls,

WY ILD, ST TOREBBKZ D g2 HOTELTELUTOL S|
%)O
4 _pt+to, . (A—-a)o
K - a (qA 1) 2(p_c)z +(5\
EDOXHPRLTW B L9, FPHEEETTIE, TF—trnqls1 L9k
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AR TS, BEIERBEOERERM 2 L O ERELEN 2 020 FEENE T T
DILEATENZ 574t L7z, £ 0 EE % A3, Hartman=AbelD#Ei#H7 58 5
PE PO TH - 72,

SIATOFRER, = C THETIINIZEWTIE,, Hartman=Abel & (3£ < 550,
»H 5 FEWRT %*é‘zﬁ’]’i‘ff%‘;n%‘ AFEREDR R (IRE 2 WD S 5 — 21572,
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PHPRINIEEZBRETH S, HOMMEIL, © LA, BEOHEHM

IRPEET S L9 &%F@%L@qﬂ & D, fERRmERTEN D
HHIELELIDE )P W) I ETHHY
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Bl LI ST LLBEREITT 0 ) po R ) B
W & RIBHCR S N AREES T OGN 2 REORETE & F
—E D q#HEl LOBRICOWTIE, A%, REOFKBEHOMEDL A
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KFaTlE, REOERICHT 2K EZ, HEINGREEEE —E | LB
T2 L THMILL TS, ORI, HICAHERENE L OBEMEIZITIZEW
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M5 FREWS L VSSDIREMAK

TREEMEH 7 B O RIS R X EBRDTEAE L 2w Th 20 b, SR
MEZRTZLTOMT DI LEHENERDHLLNDEEFFE I LW LL,
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) &B@Miﬁﬁl—“ﬂ"é TEDIRINTV S

do_—O@ﬁ a



—168—(168) ' a3k 1 - 2%

() =@p—c)K(t)—pI°(t). (A. 3)

72720, BEOLEDFy M () BHEREICET M 2EDLLTWS, F
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