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Equation: D(YR) D(MP) D(P) D(EXR) D(YRA) D(XOPO) D(DGOILR)

Eeer -0.719516 -1.002939 1123016 -0.688078 -0.469062 0.000000  -18.23833
(0.32066) (0.43588) (0.20940) (1.11707) (0.18759) (0.00000)  (5.09925)
[-2.24387] [-2.30095] [5.36298] [-0.61597] [-2.50043] [NA]  [-3.57667]

Eppes 0120635 0.106163 -0.071145 -0.065933 0.027261 0.000000 -0.755278
(0.02895) (0.03935) (0.01890) (0.10084) (0.01694) (0.00000)  (0.46034)
[4.16735] [2.69797] [-3.76352] [-0.65381] [1.60972] [NA]  [-1.64070]

Eoprees  0.053679 0.037430 -0.038692 0.003126 0.021228 0.000000  0.609367
(0.01343) (0.01825) (0.00877) (0.04678) (0.00786) (0.00000)  (0.21355)
[3.99726] [2.05047] [-4.41210] [0.06682] [2.70201] [NA]  [2.85349]

C 0.004889 0.009473  0.016772 -0.009734 0.001403 0.009177  -0.012185
(0.00106) (0.00143)  (0.00069) (0.00370) (0.00062) (0.00952)  (0.01682)
[4.60655] [6.60831] [24.2210] [-2.63399] [2.28085] [0.96400] [-0.72439]

SERO5  -0.002542 -0.005143  0.004523  0.009494 0.002724 -0.018645  0.049500
(0.00144) (0.00194)  (0.00094) (0.00500) (0.00083) (0.01288)  (0.02276)

[-1.76980] [-2.65111] [4.82643] [1.89833] [3.27192] [-1.44725] [2.17452]

R-squared 0.405222 0.279687  0.596279  0.094294 0.167532 0.108740  0.419142
Adj. R-squared 0.370742 0.237930  0.572874  0.041789 0.119273 0.057073  0.385469
Sum sq. resids 0.004800 0.008755  0.002043  0.058186 0.001613 0.386102  1.205472
S.E. equation 0.008340 0.011264  0.005441 0.029039 0.004834 0.074804  0.132176

F-statistic ~ 11.75241 6.697927  25.47748 1.795906 3.471513 2.104629  12.44743
Log likelihood 251.7990 229.5598  283.4035 159.4809 292.1540 89.46018  47.33473

Akaike AIC -6.670242 -6.069184 -7.524420 -4.175158 -7.760919 -2.282708 -1.144182

Schwarz SC -6.514562 -5.913504 -7.368739 -4.019478 -7.605239 -2.127028 -0.988502
Mean dependent 0.004125  0.007927  0.018132 -0.006879 0.002222 0.003571  0.002699
S.D. dependent 0.010514 0.012903  0.008326  0.029666 0.005151 0.077035  0.168609
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Tests of cointegration restrictions:

Hypothesized Restricted LR Degrees of
No. of CE(s) Log-likehood Statistic Freedom Probability

3 1397.707 8.175246 6 0.225543
4 1411.557 0.005468 1 0.941053
5 1418.256 NA NA NA
6 1421.619 NA NA NA
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