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229

T —va v/ KY

[z 142

H AT —DRK

A 5 — DK

A—=hr7 4L 81

FTa v 288

F—7 vz P&k

i & —>vzAb

390, 405

242
242

24, 89

»n 1T

[ 110

[l ERE 110, 362
— OfFEIXIH]

[l 111, 349
— DV EDL Y O (explained sum of

squares : ESS) 118

IR 348

[Bt-E 5L 0D BEHER

% (class) 24, 82

P 382

PE£ERSN 381

FEIE (factorial) 142

S I

NA 2T 264

A A=2)La 7 OEH (Gauss-Markov

353, 377

354

349

431

theorem)
e & 136
KRB 163, 164
MERIR 259, 260, 296
WeRZR 162

eI BI%L (probability density function)
174

I (weighted average)

3iHE  (hypothesis testing)

KB (one-sided test) 315

H— Lk 229

et 139

A A& (trimmed mean) 15

JEAFER 381

JERACPER 32

BEsE 21

BMEX (sample size) 246

A1 (geometric mean) 20

HH (reject) 314

FHIH (rejection region)

JL#E(L (standardization)

JEpEE T 122

WIFEDSE 188

HFHE (expectation)

AR kg

JREAGH (null hypothesis)

A 316

HlHF (common factor)

it (communality)

L/ ik (covariance)

Hufeiyfm 367

FOA 426

PPN RAR  —or e P

EAE R 137

e ey 137

X[ (interval estimation)

¥ (combination) 143

275 A% —=/f1 (cluster analysis) 435

75 A =5 DA% X (Cramer-Rao’s

299

16, 178
314

315
— B

180
314

491, 493
125
60, 187

284

inequality)
PP 436
AR 53
fRF s < — 364
fkft-€ 5L (duration model) 215
PEREL (coefficient of determination)

119
[RA L P )
R4 380
ket )y (power) 338
K DBA% (power function) 338
et iR (power curve) 339
WEEIR 72087 (confirmatory factor

122



analysis : CFA) 429
Wit (test statisitic)
B o4 X — A3 kHE
a7 46
PATSEACMRRL 49
ICUSREMATRS 49
P TZEEPERRHL (indices of industrial

production : I1IP) 46
W (updating) 155, 308
7 7 m—5 387, 388
f§i&2 k. (structural change) 396
W 1A (purchasing power parity :

PPP) 57
WEEOD Pl 58
wh#ME (efficiency)
BRI T 410
AW I HEE R 297
AMERY R 75, 99, 101
[ B4 3 A 21
[E AWM E. (producer price index :

PPI) 42
FEMfRAE  — GDP

315

297

AT 348
MAEFOIERME 350

a - == 2 7Y DORER

(Cauchy-Schwarz’s inequality) 189

a—v =M 230
ACHIMER 420
A 374, 430, 443
[4~=2 FL 430, 443
avEY b ATy A (CD 54
Bocdg 136
& 7
/N AIC Bl¥E 392
Mo 1 REAE - 372
Mo 2 k& 313

i/ 2 ekl (least squares estimate)
112

i 2 FEHEE R (least squares estimator)
349

i/ 2 F: (least squares method) 112

I I BRI AR e — i R AR A A
353

M 201
ESfio— 376
PR (accept) 314

482

ey 436

IeREREE: 436

IeHifii —>€—F

e 303

IR AHEE D (maximum likelihood
estimation) 302, 303, 304

IAHEE R 304

b 430

I RAEAMmHEE 7 (best linear unbiased
estimator : BLUE) 353

YT e v— b 439

ke 110, 349

5V R (residual sum of squares : RSS)
111, 357

AL 118

By — 1

Al (scatter plot) 59, 92, 106
R0 380
AAT (experiment) 136

AR EN %) (auto-regressive moving

average : ARMA) 404
Ao BB P4k 390

Al eRE 388

A (auto-regression : AR)

HLE# (posterior probability)

HCAHPY (auto-correlation) 368

HEMPBI6REL (auto-correlation coefficient :
AC) 64, 383

e/ A (posterior distribution)

FETH 308

HR (event)

kG HT 434

TR MBI 214

FHiER (prior probability)

AR/ (natural conjugate
distribution) 309

EENSYS 242

HHii/ 4l (prior distribution)

PERH A 250

F B T

BT — % 419

Y =R¥ (Gini coefficient)

VORI Yy 17

PUs i (quartile) 184

PUs il (inter quartile range)

32l =¥ 3 v (simulation)

R 430

387
155

308

137

155

307

35, 95, 97

12, 184
224



EmallEE 7L

IR

LRI

YN

w149

WIEER 110

HHE (degrees of freedom)

g EFE e 358

12 Jimry 17

JHER (marginal probability)

JOMERBIEL. (marginal probability
function) 169, 171, 185

JAOEEBIE (marginal density function)
232

JiiZ1 (permutation) 141

SfEo &% (conditional probability)
146, 167

Gl & R BEIAL

G- &R 193

SO ENE—nik 411

Ao &/ (conditional variance)
233

4> & 1% (conditional mean)
233

Sl & HIEBIR (conditional density
function) 232

N OPAL (law of small numbers)

WhFEesr 25— a v 441

HEEWITEE (consumer price index :
CPD 40, 46

TUER 147

e 389

v a2 v 7 (shock)

Aol 31

B oW Mot 440

2t (diagnostic test)

fEWicm 287

fEmieRE 287

HExE it (estimator)

T — 77

A% =2 2 ADAA (Starjes’ formula) 25

A =1 v 7 DNA (Stirling’s formula)
208, 209

A7 v v OIANABISRE (Spearman’s rank

65, 93

357, 419
123
123
178
436

264

168

193

194,

194,

211

388

396

286

correlation coefficient)
AY BV 430, 446

EBI 14
TEBLREA
IEBLRHEN
IEERF 5
IEEERF 5114
R 382
Bofifat 21
B 138
H¥ (moment) 239
RERBBIR (moment generating function)
234
Hoxr 28 85

112, 357
253
374

146

MUAER 110

Wanf 343

e & 352, 375
AT 53

WEAR 367

R 137

K (kurtosis) 14, 241
A 2

R 9
A8

28 (total sum of squares : TSS) 118

HIBAFREL (correlation coefficient) 61,
106, 189

xR 85

AR (relative frequency) 24

AL 335

VASEY 90
e 17

H—RoW# (type | error) 316, 337

o3 WIS BMER 56

XERI 381

KEOAEBM 227

RBOEBEEBIR 230

K#oBFll (law of large numbers) 258,
259, 296,

KB 304

FBATEBIE 303, 304

HCEREE 343

FHTAER AR 382

oMo (type I error) 337

KEARGE 344

7 (alternative hypothesis) 314

S HEILYE (multi-colinearity)
et — 361

360



LA RO T 418

YAET -5 418

I AR 363, 420
RS 410
Halk 110

RN T/0#1 (exploratory factor
analysis : EFA) 429

BTG (simple alternative
hypothesis) 315

It (elasticity) 123

F Y2 7 OREA (Chebyshev’s
inequality) 10, 258, 259

i~y 7 434

EATHER 53

P AT v

N e

hho M 247

L MEREH (central limit theorem)
260, 292

wHIES] 142

i 389

EMPEDOSM 385, 405

RIS — 363

EMIME 125

T4 Ta—VaveAvTy A (DI) 53

WE (goodness of fit) 118

F—xwA = 125

MHEE (point estimation) 284

FURRZS A 437

140, 141

21

etk 2

el (statistically significant)
317

finlw (statistic) 247

[FIRFfE¥E (joint probability) 168

[FIRERERPYEL (joint probability function)
168, 170, 186

HGERKIITER (TOPIX) 55

FRSLE >SRN

AT (specific factor) 424

IV 140

37 P (independent events) 167

—OfuE 335
— DA 149, 170

M7 [ —/34i (independent and identically

distributed : i. i. d.) 248

484

% (frequency) 24

R i (frequency distribution table)
24, 82

22N 380

1T

2WFET L 428

Z gl (binomial expansion) 159, 200
ZX1/34i (binomial distribution) 198
HEEFLtifER. 55

2 BRAEBL A 231

A ETH 241

FA v =TV U OSEAMIE 342

/ 4 A (noise) 388

& 17
SN T A 299, 393
P 138

= ool dEE 51

AR &< i GV |

HAHLOZMIE 159

=+t v b il (percentile) 183

/85 A — 2% (parameter) 197, 216

22— b REL (Pareto coefficient) 213
3L — b3 (Pareto distribution) 212
HipH (range) 12

S 400
SCRAVT REVE ST
TIBEL 420
LA 375
B HT (discriminant analysis) 420
HpL — v 420

400, 406

b A k25 & (histogram) 27, 82
PERWIES 110
FE#E( (normalization) 18, 183, 222

PEHEIE BT (standard normal
distribution) 217, 218

BEAEIEBIELE 224

BRHERE € 5L 352
A 4 (standard deviation)

BEA (sample) 2, 246

A AC BE%L 384

BEA AC % 383

EEATER 335

BEAF/ K (sample covariance) 60

K22 (sample space) 136
Hifeere — 145, 146

9, 180



BEARCI i 384
BEAH CAHBEREL (sample autocorrelation
coefficient) 64, 392
EEAAHBEREL (sample correlation
coefficient) 61, 63, 106, 189, 334
A 248
EEAZ K (sample variance)
— O AT 267
— Wi 263
AR/ (Sampling distribution)
EEASFY) (sample mean) 3, 250
— Ol 251
— O 252
A 117
EEA EH AR (partial auto-correlation :

8, 263

247

PAC) ¥ 392
EEAWAIBIRE. 117
BB 117

S (frequentist) 307, 308
7 4 v ¥+ —{hHia (Fisher information)
299
74w b AR
T4 ILE — 396
7 4 LNV RL 81
fonfitifes 43
A¥—srif (heteroscedasticity)
HES 86
ARG (composite alternative
hypothesis) 315
At (unbiasedness)
4G (subset) 139
A (unbiased estimator) 294
75y V=3 =L ADRN (Black-Scholes
288
397, 398
397, 398
434, 439

368, 411

294, 352, 376

formula)

S5 L EHE
SHL &Ml
AR AR
Jrey ks E®TL 367
LR (quantile) 183
7% (contingency table) 67

8, 179
425

/i (variance)

R BTSN

oo 119

Vaxisdad 273, 331

N ABI%C (distribution function)
—OWE 177

165, 172

¥ (mean) 3, 178

2 s (mean squared error :
299

S RDAK 153, 155, 308

~4 X (Bayesian method)

N =2 R 362

=04 309

LR = AR 250

~L R —4 4T (Bernoulli experiments)
198

~UL R — o RHER] 250, 255

Pl R A 357, 362

ZE AR 217

AROEITE 358

AR (partial correlation coefficient)
116

A7V ERBIEL (Poisson probability

208

205

205, 208

MSE)

307

function)
A7 R
KTV oA
A7V R 257
A7V R 206
HOHMikE4eEC 49
BOHeBIER 49
HOIER 49
BB 49
flifil#: (interpolation)
BACH i 385
REECAHBIBE% 408
REACHBIRE 385
it & (complement)
M (population)
BB o Ax—%
AR—=r7xVF 188
MK 395, 331
REoik 248, 320
REE 248, 320
FHm FCAHBIBIE. 408
KZ77 4+ U7 ¢ (volatility) 188
HR7A AR 384, 388, 396

¥ 1T

220

138
2, 246

FIEBI%L (density function) 174
JENI 51773 A
fEClEdE 216
PR BT 390
ME(EAEEA (random sample) 247
F 5l 485



#27 v (median) 5, 184
AT P 436
ETOLIREE > A BOEIRME

£—F (mode) 6

E—AvE oRPR

€ — 2 v b (method of moments) 429,
301

Y 1T

Yavryv 230

A (significant) 314, 337, 356

417EK¥E (significance level) 316, 337
s hio— —PfH 319, 356

AiZohhilt 248

L% (likelihood) 303

KHEBIBC (likelihood function) 303, 304

LI (likelihood ratio) 343
FIEHHGE (likelihood ratio test) 342,
343

KFEBOEMR 343, 344
a—2 vy FEEE 435
g 138

I—pbE T a— AT g 288
5 1T

7RI 384

TUOEER 388

Z 234 U Ak FERL 50

486

T A VARG RL 50

L% (random number) DF4 224

Bk 224

FUR LTI ML

7 VALY —F (random seed) 225

WSR2 4L (discrete random variable)
162

HEBOUBR R 382

WL (two-sided test) 315

[EAHE (critical value) 316

PRIER AP (cumulative probability
distribution function) 165, 172

PRHER (cumulative relative
frequency) 24

PR RO 27, 29

BRI (cumulative frequency) 24

vy —iipH

MifehERZ 4 (continuous random variable)
172

AR 382

el 262, 281

nYy ke ®TL 367

n—L v lliff (Lorenz curve) 30, 95
b 1T

P (skewness) 13, 241

Frfg 138

fvrifs 409
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