附录一：贝叶斯估计结果
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ESTIMATION RESULTS

Log data density (Modified Harmonic Mean) is 528.978141.
parameters
         prior mean   post. mean        90% HPD interval    prior       pstdev

rho_AP        0.750       0.9978      0.9964      0.9991     beta       0.1000
rho_AG        0.750       0.8023      0.6980      0.9208     beta       0.1000
rho_AF        0.750       0.9905      0.9867      0.9940     beta       0.1000

standard deviation of shocks
         prior mean   post. mean        90% HPD interval    prior       pstdev

e_AP          0.100       0.0852      0.0748      0.0939     invg          Inf
e_AG          0.100       0.0811      0.0264      0.1336     invg          Inf
[bookmark: _GoBack]e_AF          0.100       0.0703      0.0618      0.0775     invg          Inf
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