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6.3 U0O0OOO0OO0OOO0ODOO

ooooooooOoooooooOoooooDo o
coboobooooooooobooooooboooooooo
OO0O00 Wishart DO OO0OO0O0OO0OO0OO0O0O0O0O0COOOO
KlamiO [11]0 0000000000000 0OO0O0OOO
coooooooooooboooooobooobooooo
ooooao

Zn ™~ N(Ovldz)v

z, ~ N(0,14, ), (78)

Yy~ N (ngmn—}—Amzn—i—BmzZl, (Tm)flldm) .
0000000 2m0000000000000000
00D (740000 9™ =B™(B™T + (r™)~'1,, 00
000000000. 000000000000000
0000000000000. A0 BOOOOOOODO

A0 Bm g

A0 o BWD

Wz(Wm WZ)DDDDD[ID[IDDDDDDD

gooogooooooo WZ—<

apt ~ Gammal(ag, by),
Wi~ N(0, (o) a,,),

R ———

20 ~ N(0,1(4. +a., +a.,)):

Y~ N (Wi, + Wz, (7)) (79)

cobooboooocobOooocooOoooobo,ooo0oboo

coooboooooocooboooooobooobooooo

OeObO000O0O0O0DOODODO
ooboooooood

4(Z,0) = q( Z)H () (a™) g (W™) (80)
gbodooooooobooobuooooooono
) = [V, 22
g™ = T[N (wwy, Swn),
y
g(a™) = [ [ Gamma(aam, bay),

&
q(7™) = Gamma(a,m,bym) (81)

coobOooooOooooboooOooOoboOooooo

Nty s o [ XX XYY
EW”‘G“‘““ e ><<z>xT <ZZT>>> |

NWW:Ym( X7 (77) )
5, = <I+Z (wr TW’”>>1,

(2) =EZ<Z<Tm>(<(WT)T>Y'”—<(W,Z")TW;”>X)> ;

m
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QAom =00 + dm/2,
bag =bo + (W™ W™ ) 1/2,
Arm =agn + ]\/vd,,n/Q7

bTm —bO + = B) (TI‘ (Ym(Y"TL)

—ovm( X7 (27 T

m\T yrm XXT X<Z>T
Y Cm )

7. 00OO0

OO00DDO00ODOTransfer EntropyOContinuous Trans-
fer Entropyd Granger Causality 00000000000
gooooOooOooooO0oOopooOoOooooOooboooo
00000000DO0O000O0OO Transfer Entropy O 0O
ooooOoOo0ooooOooboOoooooOooboooo
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