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Lag LogL LR FPE AIC SC HQ
0 -22.77912 NA 0.007105 0.728798 0.794077 0.754663
1 4.003403 51.20188 0.003636 0.058723 0:254562 0.136321
2 16.01463 22.25609 0.002874 -0.176901 0.149497 -0.047572
3 66.47167 90.52587 0.000734 -1.543284 -1.086327* | -1.362224
4 68.58088 3.660108 0.000777 -1.487673 -0.900156 -1.254881
5 79.18116 17.77106 0.000641 -1.681799 -0.963723 -1.397275
6 84.23221 8.170815 0.000624 -1.712712 -0.864077 -1.376457
7 89.88646 8.813968 0.000598 -1.761366 -0.782172 -1.373380
8 99.91271 0.000504* = -0.828855 -
15.03939 1.938609* 1498891
* indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)

FPE: Final prediction error

AIC: Akaike information criterion ‘

SC: Schwarz information criterion

HQ: Hannan-Quinn information criterion
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5. Sequential Modified LR Test Static (Each Test at 5% Level)
6. Final Prediction Error
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