U= 4 Nue = Indeterminate
AKATKE (AIC) SCHWARZ/RISSANEN (SIC/RISS) AZENCOTT/DACUNHA-CASTELLE (A/D)

LIK AIC SIC/RISS A/D
Kompensator O 4 Indeterminate Indeterminate
komp. Lik. 65.6697 61.6697 Indeterminate Indeterminate
In[2717]= scoreil // Last
Oute717)= {1.23285x10°, -3.34776 %107, -7.6808x107%, 2. 90029107}

ohne Pseudoinverser :

nz712):= std = N YecDiag[COY] :
HatrixForm[Transpose[{Theta[[4 // Range]]. THETA, std}]]

Dut[2719] /M atix Fomn=
|1 2 3

1|16 301.686 13424.9
2 |4 88.3095 3864.6
3|1 30.42 1354.02
4 |2 38.1431 1683. 24
Infz712]:= LIKI // Last
Out[2713]= 65. 6697
In[1808]:= LSD:

In[z745):= likpsi // Last
Out[2742]= {65.6697, 304.438, §9.1001, 30.6969, 38.4877}

In[2749]:= std=COY¥//¥YecDiag//5qrt
Out[2749]= {16674.8, 4799.83, 1681. 74, 2090. 64}

Inz750]:= {Theta[[47//Range]].THETA, std}//Transpose//HatrixForm

Dut[2750] /M ati Fomn=
11 2 3
1 (16 304.438 16674.8
Z2 |4 89.1001 4799.83
3 (1 30.6969 1681.74
4 |2 38.4877 2090.64




