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1 Vector Auto Regressive Model (VAR).
2 Ordinary Least Squares.

3 Stationary.

4 Akaike.

5 Schwarz-bayesian.

6 Hannan-Quinn.

7 Likelihood Ratio Tests.

8 Finite Prediction Error (FPE).
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1. Lagrange Multiplier Test.
2. Ordering of the Variables.
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1. Stability Condition.

2. Augmented Dickey-Fuller.

3. Phillips-Perron.

4. GLS-Detrended Dickey-Fuller.

5. Kwiatkowski, Phillips, Schmidt, and Shin (KPSS).
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2. Ordering.
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Variance Decomposition of U.(Model 1)
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Variance Decomposition of U.(Model 3)
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