
0

5

10

15

20

25

30

35

−10 −9 −8 −7 −6 −5 −4 −3 −2 −1 0 1 2 3 4 5 6 7 8 9 10

Lag

HB Q
~ cv(5%)

Cumulative tests for zero cross − correlation of xt and yt−k


