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where o = 0.0025, § = —0.0175, p— 0.1, 8 = —0.01, 7 = 0.05.
In all the examples {, : &, ~ N(0,)\*)} and {ey, : e, ~ N(0,0?)} are sequences of random vectors i.i.d;
and £(§,, e;,) = 0 for all k.



