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Abstract

AR and Bilinear time series models are expressed as time series chain graphical models,
Based on which, we show that the coefficients of AR and Bilinear models are the conditional
correlation coefficient conditioned on the other components of the time series. Then the
graphically based procedure is proposed to test the significance of the coefficients of AR and
Bilinear time series models. Simulations shows that our procedure performs well both in sizes
and powers.
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