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0 -13.53427 NA 4.11e-05 1.252448 1.442763 1.310629

1 88.03562 125.0121 1.95e-06 -1.621100 -0.321530 -1.128923

2 62.93522 12.07817 1.89e-06 -1.923945 -0.211110 -1.400314
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* indicates lag order selected by the criterion
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Lag LogL LR FPE AIC SC HQ
0 25.37885 NA 2.55e-06 -1.527061 -1.336746 -1.468879
1 116.1775 20.97037 1.63e-07 -4.584109 -2.110015 -3.827754
2 96.60518 11.64293 1.70e-07 -4.328941 -2.616107 -3.805311
3 88.02618 102.9206* 9.26e-08* -4.859013* -3.907438* -4.568107*
* indicates lag order selected by the criterion
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Lag LogL LR FPE AIC SC HQ
0 59.27523 NA 2.27e-07 -3.948230 -3.757916 -3.890049
1 153.7863 8.363988 1.11e-08 -7.270453 -4.796359 -6.514098
2 145.9800 13.91375 5.01e-09 -7.855711 -6.142877 -7.332080
3 135.7277 125.6005* 3.07e-09* -8.266265* -7.314691* -7.975360*

* indicates lag order selected by the criterion
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1 186.3619 14.49441 1.09e-09 -9.597278 -7.123184 -8.840923

2 172.8338 1549621 7.35e-10 -9.773841 -8.061006 -9.250210

3 161.4155 114.6371* 4.90e-10* -10.10111* -9.149533* -9.810202*

* indicates lag order selected by the criterion
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0 86.23212 NA 3.31e-08 -5.873723 -5.683408 -5.815542
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Lag LogL LR FPE AIC SC HQ
0 101.1665 NA 1.14e-08 -6.940463 -6.750148 -6.882282

1 172.2550 12.72218 7.66e-10 -9.732504 -8.019669 -9.208873

2 162.8808 101.3878* 4.41e-10* -10.20577* -9.254197* -9.914866*
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* indicates lag order selected by the criterion
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0 88.36095 NA 2.84e-08 -6.025782 -5.835467 -5.967601
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Lag LogL LR FPE AIC SC HQ
0 32.70205 NA 1.51e-06 -2.050146 -1.859831 -1.991965

1 107.1736  6.967592  3.11e-07

2 100.6705 9.344563 1.27e-07

3 93.78500 100.3506* 6.14e-08*

-3.940968 -1.466874 -3.184613
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