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Structural VAR Estimates

Date: 09/05/13 Time: 09:15

Sample (adjusted): 1355 1389

Included observations: 35 after adjustments

Estimation method: method of scoring (analytic derivatives)

Convergence achieved after 8 iterations

Structural VAR is just-identified
Model: Ae = Bu where E[uu']=I
Restriction Type: long-run text form
Long-run response pattern:
C(1) 0
C(2) C(3)
Coefficient Std. Error | z-Statistic Prob.
C(1) 0.003196 0.000382 8.366600 0.0000
C(2) -0.063995 0.012520 | -5.111307 0.0000
C@3) 0.058642 0.007009 8.366600 0.0000
Log likelihood 215.1078
Estimated A matrix:
1.000000 0.000000
0.000000 1.000000
Estimated B matrix:
0.001831 0.000110
-0.040442 0.066057
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