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Vector Autoregression Estimates
Sample (adjusted): 1388M10 1394M12
Included observations: 75 after adjustments
Standard errors in () & t-statistics in []
FO | E B

136.0819 2.143972 -5.848590 0.051325
(103.405) (1.47647) (18.6385) (0.12633) B(-1)
[1.31601] [ 1.45209] [-0.31379] [ 0.40626]
-200.9969 -1.127113 -0.543006 0.113395
(104.989) (1.49908) (18.9240) (0.12827) B(-2)
[-1.91446] [-0.75187] [-0.02869] [ 0.88403]
-208.0572 1.534554 5.245202 0.004277
(100.654) (1.43719) (18.1427) (0.12297) B(-3)
[-2.06705] [ 1.06774] [0.28911] [ 0.03478]
0.711582 -0.006588 0.228626 -0.000394
(0.69134) (0.00987) (0.12461) (0.00084) E(-1)
[1.02928] [-0.66736] [ 1.83468] [-0.46679]
-0.874088 -0.005869 -0.116901 -0.000817
(0.71894) (0.01027) (0.12959) (0.00088) E(-2)
[-1.21580] [-0.57176] [-0.90210] [-0.92986]
0.012023 0.008305 0.242978 -0.000849
(0.70986) (0.01014) (0.12795) (0.00087) E(-3)
[0.01694] [0.81942] [ 1.89899] [-0.97864]
-3.578913 -0.012417 -0.280343 0.016876
(8.81242) (0.12583) (1.58842) (0.01077) 1(-1)
[-0.40612] [-0.09868] [-0.17649] [ 1.56745]
-5.766136 0.082187 2.502989 0.000573
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0.286290 0.147138 0.138408 0.160996 R-squared
0.148153 -0.017932 -0.028352 -0.001392 Adj. R-squared
3933.839 0.802015 127.8077 0.005872 Sum sq. resids
7.965489 0.113735 1.435762 0.009732 S.E. equation
2.072504 0.891365 0.829982 0.991430 F-statistic
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