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3. Maximum Likelihood Method
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5. First-Order Auto-Regression


https://dorl.net/dor/20.1001.1.17356768.1400.21.4.2.6
https://ecor.modares.ac.ir/article-18-49888-en.html

[ Downloaded from ecor.modares.ac.ir on 2025-04-12 ]

[ DOR: 20.1001.1.17356768.1400.21.4.2.6 ]

Obdwze aidyb | ol ! SlasBl o g 30 (6551 (SinS3b 551591 Y4

35l 35S iy 255 eoalnli s o 50l 9 B L o0yl S 2 S esl
GUO ) 3550 035 a5 (Jgane SRM Lawsgs a5 col (555 0l 51 5 58s (29, (nl &4 o0
Ol s oleitan,d @STam by, g basye sleesls l solaiwl b oy, pl 5l (& Jia, 2005
slmosts 5 oolizaal b 5 (A) 5 (V) <¥olan Labul 2 ol 5,8 0351 1, G 5 Lo yo (sl il
Caz oS dmsloms bt slaJlo o 1) olatdl o pS (2155l Sl el o bogiye (5L
g oo (B e (i Sl b Cdl> Lad Jow calol jo iy gy S

&, e cosline JB Sl g S5 L ars oo ojla] Bime 4 <l Lad o Jow
{20} =1 (> (slo i) oaalie LB 1é slayiio jI (5,100 Lawgs 4 05 (s Jke 514555
LS o 59y (230l Ayl 3 S 5l clofonnline LB i (slb paiio oyl 40 45 wogd o8l s
(Pichler, 2007) cuul oo LB 5 US54 adsl os cdl> Las Jae 5

ye =Hzy +9; V)

Zt =BZt_1+a)t (\')

alayly 5 998 oo 00uel T (g Fo il Wolee b 5 T LK dolre <Modalive dlolee «(A)dloles
> 0 a8 e oy |y Zp Sdlafosalice LB pf st 9 Vi odd cdalive Sle) (s
29 gypSoslul Glas b aS Wgd so 5 ,Sojlail Uas L Yy (sloools a5 0gds o (2,8 (IS
oewsS Gl aes alws 4 Uy ojlailinl Syao a sl oal sl oled (1) dolee
50l ol @ sl aloles b Fedl> dolae o) ) dolas 098 oo g U ~N(0,Zy9) n
028 Logos 3] 15 a5 358 o0 o ol oo b lawgs Cl> (sla paiie Jgou clolan o)
ol 13 we~N(0,2,) a5 05 oo

5 () DYslae 3 0ol plo pls Dl Sl SIS (Gise @ Gl | Sl LaS Gl e
&b b o atlgi o H 5 B imy wecns slo o 5le e plyie 35 (s Jgayd 55 (1 0)
el lol s ol Jow o el jo 1) g dgame 5 (simwliw (5l yuiiio Wlgh oo (3o b aiil oylog
SYolre o oad ooy iuled adsl (6o bl o 1) cdl> Lad Juw (goles (g5lw ool Bua b
S oo (omyp (V0) 5 (1)

1. Observation Equation
2. Signal Equation

3. Measurement Equation
4. State Equation
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1. Bayes Theorem

2. Initialization

3. Prediction

4. Correction

5. Likelihood Construction
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. Threshold

. Malmquist Index Method
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. Data Envelopment Analysis
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