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0/3108 13.43 15.41 20.04 At most 2
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Vector Auloregression Estimates

D2 -0.203271 -0 077890 -0.098094 -0.056485

(0.104866) (0.04914) (0.04569) (0.04705)

[-1.94214] [-1.58518] [-2.14688] [-1.20042]

C 2.300683 —-3,306592 -5.723442 - 1.905143

(3.27669) (1.53831) (1.43045) (1.47314)

[0.70214] [-2.14950] [4.00114] [ 1.29325])

R-gquarod - 0.997205 0.999447 0.999701 0.982863

Adj. R-squared 0.995342 0.999079 - 0.999502 0.971439

Sum sq. resids 0.301515 0.066454 0.057462 0.060943

S.E. equation 0.119824 0.056254 0.052310 0.053871

F-statistic 535.2640 2713.237 5022 461 86.03125

Log likelihood 35.00242 62.22385 64.84080 63.78220

Akaike AIC -1.111245 -2.623547 -2.768933 -2.710122

Schwarz SC 0.451448 -1.963748 -2.109134 -2.050322

Mean dependent 6639175 5.487069 9. 462894 9.4447413

S.D. dependent 1.755764 1.853729 2.344960 0.218780
Determinant Residual Covariance 1.36E-10
Log Likelihood (d.f. adjusted) 204.5551
Akaike Information Criteria -8.030837
Schwarz Criteria -5.391639
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