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Inverse Roots of AR Characteristic Polynomial
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VAR Stability Condition Check

1.0

0.5 -

0.0 -

-0.5 ]

-1.0 -

-1.5

-1.

5 -1.0 1.5

Roots of Characteristic Polynomial
Endogenous variables: GDPGAPH INF1_SA LEXCH
Exogenous variables: C
Lag specification: 1 3
Date: 07/13/15 Time: 01:04

Root Modulus
0.999892 0.999892
0.957932 - 0.157443i 0.970784
0.957932 + 0.157443i 0.970784
0.943080 0.943080
0.891219 0.891219
0.757207 - 0.193774i 0.781608
0.757207 + 0.193774i 0.781608
-0.708380 0.708380
0.536857 + 0.432007i 0.689090
0.536857 - 0.432007i 0.689090
-0.306764 + 0.585560i 0.661048
-0.306764 - 0.585560i 0.661048
0.530484 - 0.246938i 0.585142
0.530484 + 0.246938i 0.585142
-0.431581 - 0.299389i 0.525258
-0.431581 + 0.299389i 0.525258
0.293019 - 0.368550i 0.470839
0.293019 + 0.368550i 0.470839
0.452749 0.452749
-0.407845 0.407845
-0.221455 0.221455
No root lies outside the unit circle.
VAR satisfies the stability condition.
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Variance Decomposition of GDPGAPH:
Period S.E.  GDPGAPH  INF1_SA  LEXCHANGE_SA  LM2_SA  LUNEMPLOYMENT_SAPTRENDOILREVEN SHOCKOILR

1 0.002616 100 0 0 0 0 0 0
2 0.002932 97.70204 0.127166 0.251236 0.663048 0.143227 7.06E-12 1.113278
3 0.003015 94.76375 1.168279 1.585377 1.203871 0.21697 1.41E-11 1.061758
4 0.003084 91.24245 1.121762 3.828538 1.743244 1.027455 1.36E-11 1.03655
5 0.003156  88.62596 1.081577 4.395161 2.12756 1.548449 1.44-11 2.221293
6 0.003172  88.39068 1.113603 4.356249 2.106042 1.715845 1.70E-11 2317578
7 0.003194  88.1792 1.108017 4.413493 2.114042 1.841774 1.88E-11 2.343472
8 0.003206 87.57786 1.255906 4.382237 2.38924 1.944401 1.96E-11 2.450351
9 0.003223  86.73948 1.653847 4.350606 2.775835 1.947994 2.08E-11 2.532242
10  0.003233 86.21379 1.795086 4.376547 3.007212 1.995699 2.38E-11 2.611664

AVERAGE 0.003083 90.943521  1.0425243 3.1939444 1.8130094 1.2381814 1.4916E-11 1.7688186
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Variance Decomposition of GDPGAPH:
Period S.E. GDPGAPH INF1_SA  LEXCHANGE_SA  LM2_SA  LUNEMPLOYMENT_SAPTRENDOILREVEN SHOCKOILR

1 0.002709 100 0 0 0 0 0 0
2 0.00314 98.67233 0.0129 0.172848 0.441184 0.414974 2.51E-02 0.260648
3 0.003333  96.74223 0.77387 0.648561 0.669221 0.865394 2.97E-02 0.271027
4 0.003493  93.74677 0.719459 0.866153 0.820869 3.225161 2.53E-01 0.36846
5 0.003628 91.04523 0.989781 1.553328 0.761019 5.003283 3.04E-01 0.343698
6 0.003728  89.01691 1.611179 1.82055 0.734942 6.099826 3.89E-01 0.327303
7 0.003861 86.27681 2.817452 2.014401 0.697429 7.364913 5.07E-01 0.322103
8 0.004002 83.48914 4.704608 2.237983 0.664459 8.059578 5.39E-01 0.304963
9 0.004154  80.62894 6.858496 2.408007 0.645273 8.610789 5.52E-01 0.296983
10 0.004319 77.89203 8.890364 2.579883 0.639784 9.152182 5.59E-01 0.286822

AVERAGE 0.003637 89.751039  2.7378109 1.4301714 0.607418 4.87961 0.3157496 0.2782007
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