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  .���C  
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)$*�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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