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image2.png
VAR Residual Serial Correlation LM T.
Null Hypothesis: no serial comrelation
Date: 0812817 Time: 12:48

‘Sample: 2002101 2016112
Included obsevations: 175

Lags  Lu-Stat Pron

5104916 02767
5994805 01995
0160442 00572
1604894 0.0030

1
2
3
n

Probs from chi-square with 4 df.
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VAR Residual Heteroskedasticity Tests: No Cross Terms (only levels and squares)
Date: 09/02/17 Time: 11:25

‘Sample: 2002101 2016112

Included obsevations: 175

Jointtest

5364185 38 00295
Individual components:
Dependent  R-squared  F(12,162) Prob. Chisq(12)  Prob.
restes1 0067440 0076279 04737 1180199 04617
res2es2 0035546 0497563 09139 6220624 09046

res2es1 0185069 3084127 00006 3254451 00011
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VAR Residual Normality Tests

Orthogonalization: Cholesky (Lutkepohl)
Null Hypothesis: residuals are mulivariate normal

Date: 09102117 Time: 11:30
‘Sample: 2002101 2016112
Included obsevations: 175

Component  Skewness  Chi-sq of Prob.
1 0456116 6.067873 1 00138
2 3906430 4658362 1 00000
Joint 4719041 2 0.0000
Component  Kurtosis Chi-sq of Prob.
1 4402179 1433618 1 0.0002
2 3330200 6695202 1 00000
Joint 6700628 2 0.0000
Component  Jarque-Bera of Prob.
1 2040405 2 0.0000
2 7161128 2 0.0000
Joint 7181532 4 0.0000





