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� 
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 ��� <��'  ��� ~��$�� �' &2E� �   J���� 
� �]& ��� m�  
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�  ة� '� ��2�1��J�� �	��  1  vF
� <��	= "9�����5 .�:; "�2R x�6 L�[E (�; *
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•EX 9:; SP+ � �8� 4S6 � �8� "9�0(L)12A =
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:(A�B �;��C.�DE�? F���9� G � ��;4 H�;4 �/��;4;����

 '�� 
��  ��5 �
�5� *�9��       ��1� <�1�	= (�17+� &� � �:;  1�  �17+�8 9�)ABpB(  1'
� "� ��� �� �1$��    &1� 
]�5�[+��   "�+
��     &' t'����� z;�'��+  � P��E���� � ��5  ��S� � �  

 ��   Fة� =��� �]� "�E��  ��� &� � �$�

1. Precedence
2. Information content
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F$    � "��5�' �0� 
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� ���� "ECM�7+�8 � H]+� 4��� &�)ABON( �^� � "�5 &w�
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�Qoة =�� �
 �J�� �� ����� .� 1  �
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�=�'�$�   ��� *��'�� HE���    ~VAR   ��1' &� � ��� � �1$��
�   "�01�
���� ��5 �  � 
����� "9��� �15�' .�
 1      � �1' "
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��    �
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 H\� �9�� .� <�+ �)+=�� &� ��$�  &1' �
 �� "
�3'� �  9Q1�
 	�� m � v���2������' ����  ��$ &Z�'�� ~ � 9�����.
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��>�� &2E�VAR     <�1�	= �' �
VAR(p)     H1'�S� 
� VAR(p+1)"1≥p      	� ���2�1�� �1' "
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� �
� H
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 �' "�
��+���� �J�� <��	= �p��   ~

 ���� L��  ��� �   ~)max( dpVAR + �
�' "� ��5  .>.�� 6��� �� �     � �
 �	�`� ��     r����1�� �1� �$�

��=�[+�7� {
���� ��
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��E ���2��� �
�� �]���.

   � ����   � �
�5� ��������  ��' &� �����d=1 �
�1.<   ة�"  _�Y�+� � Q$ � 1�    &1' HE��1� "&  *
�1R
[+�7��     <�e 9�� �[��� "dp =≥ 1 .  �8�d=2   �
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�) .�������  � ����)ABBC(��J�[��
 � ���!�	 ") ABBN.(
c .6����� �J�	���
 � �)ciiC .(

3. Singularity
4. Non-singular
5. Standard Wald test
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