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𝑅𝐵 = 𝑙𝑛 (
𝑃𝐵𝑡

𝑃𝐵𝑡−1

)

𝐽𝐵 =  
𝑁

6
 (𝑆𝐾2 +  

1

4
 (𝐾𝑈 − 3)2)

𝑍𝑂(𝑦) =  
1

𝑁
∑ 𝑉𝑌𝑖≤𝑦

𝑁

𝑖=1

𝑉𝑌𝑖≤𝑦

𝐷𝑂 =  𝑠𝑢𝑝𝑥|𝑍𝑂(𝑦) − Z(𝑦)|

http://en.wikipedia.org/wiki/Supremum


 
 

𝑦𝑡 =

 𝑄𝑦𝑡−1 +  𝜖𝑡 𝟄

∆𝑋𝑡 =  𝛽1 + 𝛽2 + (𝑄 − 1)𝑋𝑡−1 + ∑𝜗
𝑖 𝑡−1𝑖=1

∆𝑍𝑛 + 𝜀𝑡

𝜗

ε

∆𝑋𝑡 =  𝛹1 + 𝛹2𝑋𝑡−1 + 𝛹3𝛳 + ∑ 𝜓𝑖∆𝑋𝑡−𝑖

𝑛

𝑖=1
+ 𝜖𝑡

ϴ 𝛹 ψ

ε

𝑅𝐵𝑖,𝑡 =  𝛼𝑖 + 𝛿𝑗𝑅𝐵𝑖,𝑡−𝑘 + 𝜀𝑖,𝑡

α

𝑄𝐿𝑗𝑢𝑛𝑔−𝐵𝑜𝑥  = 𝑁 (𝑁 + 2) ∑
𝜓2(𝑡)

𝑁 − 1

𝑖

𝑡−1

𝜓

𝑍 =  
(𝐷 − 𝐷𝜇)

𝜎𝑡𝑘
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m
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2m+m−−(2m+m−−m)
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VR (p) =
σ2 (p)

σ2 (1)

σ σ

𝑍∗(𝑝) =
{VR(p) − 1}

  σ0 (p)

σo(p) is  [4 ∑ (1 −
k

p
)

2

δk
p=1
k=1 ]

1/2

δk =  
∑ (𝑞− 𝑞𝑘−1− 𝑝û)2(𝑞𝑖−𝑘− 𝑞𝑖−𝑘−1− 𝑝û)2𝑚𝑝

𝑖=𝑘+1

[∑ (𝑞𝑘− 𝑞𝑘−1− 𝑝û)2𝑚𝑝
𝑖=1

]

Z(p) =   
   { VR(p) − 1}

σ0 (p)
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