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VAR Lag Order Selection Criteria

Endogenous variables: LPOIL GROWTH LCONS LSUPPLY LUNDERCONTROL LUSREER
Exogenous variables: C

Date: 08/16/13 Time: 11:42

Sample: 1980 2012

Included observations: 27

Lag LogL LR FPE AIC SC HQ
0 7017771 NA 3.47e-10 -4.753904  -4.465941 -4.668278
1 205.2415 200.0944* 2.43e-13*  -12.09196* -10.07621*  -11.49257*
2 231.0896 26.80545 8.06e-13 -11.33997  -7.596439  -10.22682

* 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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