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  9���L ��K`�  ) j�&0<� �8��P-Value(  

 ������ (0T��D ��a0�  55/7  00/0  

 ��'K-�&T��M$�  e��=0�  76/2  002/0  

(0��� :YO"� ��'A'Db�  
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��H�2� 9��:0*� 2O�B�
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2� D� �' �� ��a0� 8� 5�K'�7� �� 2��H� 2M0T��D SK  �� 2"0O� �:4 (�;�� (B K'�

 �$�<LM lag   D14RLM lag  2M0T��D SK  �� 2"0O� �:4 (�;�� %�"l&' .�*� 9K# ��

 �$�< D� �' �� �>! uJ? �� 2��H�error LM  Derror RLM15   %�����"� ��*� 9K# ��
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) jDK? �� 9K# ���JC r��0- (� (?�
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 %�� (� .�*� 9K# �� ( ���M$�  @�3>�

 (� D 2��H� ��>! D 2��H� (:1D 8� 2O�B�
 5��4 (� ������ �� ���� ����  ��DL�� ����

 5��4��M$� SAC 2� 9��:0*�   .��#  

  

)$*�R3%��LX Y�Z �4:!" :(  

  LM error  RLM error  LM lag  RLM lag  

9���L ��K`�  48/6  62/7  39/15  53/16  

j�&0<� �8��  01/0  005/0  00/0  00/0  

(0��� :YO"� ��'A'Db�  

  

 (� (?�
 ��(B %�� 9��� ��0!�* �H� D .��8 8� 2O�B�
 5��4 (� 9��:0*� ���� ��'

) 2��&"0*�� �PB�K< .��8L f��N 8� 20T��� ��*�16LR�H� �� .��8 ���� 5���� (   ����

) jDK? �� 2��&"0*�� �OT- .��8L 8� �4�< r��0- .���C ���1 .��8L42� .�7- (� K'

 (� (?�
 �� D ���� ��?D .��8 D �H� ���� 5���� (B(B %��  %&*�' 9���L j�&0<� ��K`�

                                                      

14. Robust Lagrange Multiplier Lag 

15. Robust Lagrange Multiplier Error 

16. Likelihood Ratio 
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 �

2� 9��:0*� 2���/
 5���� �D� (� D �H� D .��8 .��#  

  

) $*�R4 �V� * ��:! C��� ���� �4:!" :([#��� *  

 9���LLR �H� ���� 5����   9���LLR .��8 ���� 5����  2��H� %&*�' .��8L  

47/199  

)00/0(  

62/19  

)02/0(  

26/5  

)384/0(  

 j�&0<� �8�� ����`� J0-��� �!�� ��K �)p-value.K"0T' (  
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.�0*� ���* �� ������ �� .�0*� �� ������ A��J�� (� �I"� �'i � (� 98�K-676/0  K4��

2�) DK-�B (=$�>� �� ���� %�� (B ��#2015) 5��=* D 2&3  D %��n ��/01� ���� (1387 (

.�0*� %�� �� ������ J���* 5���� ��?D .�*� 9K# K���
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2� fN�"� ���* �� ������ A��J�� Q �� ��� %�� D 9��B 5�?�W������� 8� 20#�O-� D ��# 

2� ��I�� fN�"� ���* �� ��.�0*� %�� �� ������ ,�- 5D�:
 ��?D �� Y1�D �� �K"B�' �

� ������ 9���&'.�0*� %�� �2� �`0"� �'���DK^� A'�B �� j�`0-� 8� _�- %�� D ��# ��'

("�J' �� 5D�:
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 U�*��� .�*� �[-K� ���/01� (=*�
 ���� 2*�*� ���O'�� .��"  (� .K# 20="4
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2� .�7- ��/01� �� �$D� 98�K-� 2*��� ������ �� �� �����"=� ��� �$D� 98�K-� (B K'�
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) .����&' D �6-�0� 2&��B (=$�>� r��0-1394 �� ��6  �[- 8� �W"
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 �� (

) .����&' D 2"�8�� (=$�>�1390�$D� 5��4 %�� �� .�*� ���C8�* �� (2� �W"
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