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Vector Autoregression Estimates
Date: D5/04M13 Time: 09:32
Sample (adjusted): 1353 1387
Included observations: 35 after adjustments
Standard emors in () & t-statistics in [ ]
LEXP LGDP LEXR LIMP LCPI
LEXP(-1) 0592583 0.029638 -0.111869 0.007757 D.027577
(0.11222) (0.02863) (D.07BTT) (0.11709) (0.04323)
[ 5.28039] [1.11250] [-1.45714] [ 0.06624] [0.63799]
LGDP{-1) -2.129987 0.543583 0267898 -0.797002 0180964
(0.47028) (0.11160) (0.32173) (0.49070) (0.18114)
[-4.52916] [ 4.87076] [ 0.83269] [-1.62423] [0.99903]
LEXR(-1) -0.154853 -0.059451 D.518621 -0.309404 0094707
(0.20035) (0.04754) (0.13706) (0.20904) (0.07717)
[-0.77192] [-1.25044] [5.97270] [-1.45009] [ 1.22728]
LIMP({-1) 06495049 0.079190 -0.200492 0.804135 -0.017212
(0.18949) (0.04497) (0.12963) (0.19772) (0.07299)
[ 3.42523] [ 1.76106] [-1.54662] [ 4.06716] [-0.23582]
LCPI{-1} D.623336 0.138923 0098618 0.433227 D.B7TB215
(0.24030) (0.05703) (0.16439) (0.25073) (0.09258)
[ 2.59397] [2.43815] [ 0.59989] [ 1.72785] [9.48831]
C 23.04427 4 561799 1.363529 13.14473 -2.564536
(5.968086) (1.41628) (4.08281) (6.22711) {2.29873)
[ 3.86128] [322101] [0.33397] [2.11089] [-1.11563]
R-squared 0869049 0.985692 0994790 0.706141 0998581
Adi. R-squared 0.546471 0.963225 0993892 0.655476 0998336
Sum sq. resids 1.115048 0.062793 0.521850 1.213947 0165426
5.E. equation 0196087 0.046533 0134145 0.204595 0075527
F-statistic 38.49124 3995549 1107.455 13.93739 4081.235
Leg likelihood 10.65004 50.99407 2393731 9.162901 44 04232
Akaike AIC -0.263717 -3.142518 -1.0245989 -0.180737 -2.173847
Schwarz SC 0.000914 -2.875887 -0.758358 0.0855894 -1.907216
Mean dependent 10.77876 12.290186 7.185290 11.12820 2271153
5.D. dependent 0.500440 0.359270 1.716401 0.345571 1.851626
Determinant resid covariance (dof adj.) S5.7TE-11
Determinant resid covariance 2 25E-11
Log likelihood 180.7080
Akaike information criterion -8.611887
Schwarz criterion -7.2787T3A
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