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• 

𝑳𝑴 = ∑ ∑ 𝑻𝒊𝒋𝒑̂𝒊𝒋
𝟐 → 𝝌𝟐

𝑵(𝑵 − 𝟏)

𝟐

𝑵

𝒋=𝒊+𝟏

𝑵−𝟏

𝒊=𝟎

         

•  

𝑪𝑫 = √
𝟐

𝑵(𝑵 − 𝟏)
∑ ∑ 𝑻𝒊𝒋𝒑̂𝒊𝒋

𝟐 → 𝑵(𝟎, 𝟏)

𝑵

𝒋=𝒊+𝟏

𝑵

𝒊=𝟎

     

• 

𝑳𝑴𝑩𝑪 = √
𝟏

𝑵(𝑵 − 𝟏)
∑ ∑ (𝑻𝒊𝒋𝒑̂𝒊𝒋

𝟐 − 𝟏) −
𝑵

𝟐(𝑻 − 𝟏)
→ 𝑵(𝟎, 𝟏)

𝑵

𝒋=𝒊+𝟏

𝑵−𝟏

𝒊=𝟎

       

• 

𝑪𝑫 =
√𝑵

√𝟐
(

𝟏

𝑵(𝑵 − 𝟏)
∑ ∑ 𝑷̂𝒊𝒋

𝑵

𝒋=𝒊+𝟏

𝑵

𝒊=𝟏

)  ≈   𝑵(𝟎, 𝟏)  
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∆̃= √𝑵 (
𝑵−𝟏𝑺̃ − 𝒌

√𝟐𝒌
)  

∆̃

∆̃𝒂𝒅𝒋= √𝑵 (
𝑵−𝟏𝑺̃ − 𝑬(𝒛̃𝒊𝒕)

√𝒗𝒂𝒓(𝒛̃𝒊𝒕)
)   
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  ∆̃   

 

  

 

𝑦𝑖,𝑡 = ∑ 𝑎𝑗

𝑝

𝑗=1

𝑦𝑖,𝑡−𝑗 + 𝑥𝑖,𝑡𝛽1 + 𝑤𝑖,𝑡𝛽2 + 𝑣𝑖 + 𝜖𝑖,𝑡    ; 𝑖 = 1, … . , 𝑁     𝑡 = 1, … . , 𝑇 

 𝑦𝑖,𝑡 𝑖 𝑡

∑ 𝑎𝑗
𝑝
𝑗=1 𝑦𝑖,𝑡−𝑗

𝑥𝑖,𝑡𝛽1

𝑤𝑖,𝑡𝛽2

𝑣𝑖

𝜖𝑖,𝑡  𝑖
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