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Vector Autoregression Estimates
Date: \Y/YA/\& Time: ¥Y:¥Y

Sample (adjusted): Y/\Y/Y<\F \+/+Y/Y<\A
Included observations: VYA after adjustments
Standard errors in () & t-statistics in [ ]

PRY OPY EXY
),+A0VAY e -0
PRY(-)) (+,+¥YYV0) (VYE-+0) (+,°YO5Y)
[Y0,)¥a5] [-),)+2\A] [-Y AV¥AQ]
-\ Y5 E-+0 )ea¥a.
PRY(-Y) (+,+YADR) (1,0E-+2) (+,+ YAAY)
[-V,0A505] [ YY4] [YAY-YY]
AYY SOV <AYIYAY -YoF ¥y
OPY(-Y) (F£A,005) (+,*AV¥Q) (YY), YY)
[ VAY5Y] [Ver¥ra] [-Y,V - ANY]
-V+SEAD R ¢ FIVVAY
OPY(-Y) (Y00,Y54) (+5+AD-Y) (YVF.AYA)
[-V,YYATY] [-+¥VeY-] [Vyavv]
- AF O,V FE--5 BVRAVAL)
EXY(-Y) (+,)%4.Y) (Y,YE-+0) (+,*AY¥)
[-a.505¥4] [ +5YVY] [AD-IVA]
V00V VY e < YYYOAY
EXY(-Y) (+,)¥52Y) (Y¥,YE-+0) (+,-AVYR)
[AVYIAY] [-¥+)a¥f] [YA-00Y]
SYASe e Y ¥YYaso -Yova,y.
C (D)2 AN (- A5YYY) (YO¥F,VY)
[-+ VEAVA] [V,OVA-A] [-V.YVASY]
R-squared <AL FVS SASAYA cAFe V¥
Adj. R-squared +AAjavy AFFONS + A0AYYD
Sum sq. resids V,YOE+)+ FoADYY ¥YFE+.Q
S.E. equation AR Y00v-Y INEARAAS
F-statistic AAIVATING FEVONY OYD,+ WYY
Log likelihood SVFAY,-F -YAAY - S\YADYY
Akaike AIC YY,08¥A ¥EYYYS ARAYAR)
Schwarz SC YY,VEYYA FOVVEY . Yo YYYeY
Mean dependent YYEAOS A H0,¥AFAN FaAQY &)
S.D. dependent VWAYAS A AARARYNY YVa.. vy
Determinant resid covariance (dof adj.) VAYER?
Determinant resid covariance VSOE+VS
Akaikel_iﬁgolrlrl:gtlir;%ogriterion aianll
Schwarz criterion ATV
Number of coefficients $5.5.y.5
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