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VAR Lag Order Selection Criteria
Endogenous variables: LOGK LOGH LOGXMGDP
LOGTARIFF LOGY
Exogenous variables: C DL DP DJ
Date: 10/07/11 Time: 19:42
Sample: 1353 1386
Included observations: 32

Lag LogL LR FPE AIC SC HQ
0 257.3021 NA 2.51e-13 -14.83138 -13.91530 -14.52773
1 439.3883 261.7489 1.47e-17 -24.64927  -22.58808*  -23.96604
2 479.0255 44.59187* T46e-18* | -25.56410*%  -22.35780  -24.50130%*

* 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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=3 =4 | 11.32407 | 14.26460 =3 >4 12.53385 | 15.49471
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LOGY = C+X1 LOG(K)+X2 LOG(H) +X3 LOG(XMGDP) + X4
LOG(TARIFF) +DL+DP+DJ
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Sum Squared resid =0.012201 Durbin-Watson Stat=1.844286

log Likelihood =86.60956
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