
t test variable T statistic dF p value∗

Leading variance 1.62 101.67 0.11027
Leading AR 1.32 197.07 0.18904
Leading DFA 1.23 190.60 0.22264
Following variance 13.73 112.38 0.0
Following AR 9.93 184.12 0.0
Following DFA 4.13 190.17 0.00006


