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t=40, x=1:5, zt =0:4
q(zt¡ 1 jx) (20.6)
q(zt j zt¡ 1) as a function of zt¡ 1
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exact moments of q(zt¡ 1 j zt) against Exercise 20.7

mean: jm¡ ztj  (/ ¯)
mean, first-order corrected (/ ¯ 2)
variance: jv¡ ¯j  (/ ¯ 2)
variance, corrected (/ ¯ 3)


