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1- Baba, Engle, Kraft and Kroner.
2- Vector half.
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1- Wooldrige & Bollerder.

2- Quad Maximum Likelihood Egimation.
3- International Foundation of Science.

4- Augmented Dickey Fuller.
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Augmented Dickey-Fuller Unit Root Test on LEURUSD

t-Statistic Probe
Augmented Dickey-
Fuller test statistic -0.53%813 0.8793
Tes Critical Values:. -3.482035
1% level
5% level -2.884109
10% level -2.578884
Augmented Dickey-Fuller Unit Root Test on LOIL
t-Statistic Probe
Augmented Dickey-
Fuller test statistic -2.303292 0.1725
Test Critical Vaues: -3.482035
1% level
5% level -2.884109
10% level -2.578884
Augmented Dickey-Fuller Unit Root Test on D( LEURUSD)
t-Statistic Probe
Augmented Dickey-
Fuller test statistic 10.28191 0.000000
Test Critical Vaues: -3.482453
1% level
5% level -2.884291
10% level -2.578981
Augmented Dickey-Fuller Unit Root Test on D( LOIL)
t-Statistic Probe
Augmented Dickey-
Fuller test statistic 8.639746 0.00000
Tes Critical Values: -3.482035
1% level -2.884109
5% level
10% level -2.578884
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Datatrend None none | Linear | Linear | Quadratic
Test Type | Nointercept | intercept | intercept | intercept | Intercept
Notrend |[Notrend| Notrend| Trend Trend
Trace 0 0 0 2 2
Max-Eig 0 1 1 2 2
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1- Lagrangian Multiplier.
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VAR residual serial correlation LMT
Lags Probe
1 0.0971
2 0.8246
3 0.5323
4 0.7921
5 0.0919
6 0.1152
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VAR residual serial correlation LMT
Lags Probe
1 0.9082
2 0.8251
3 0.6232
4 0.7415
5 0.2115
6 0.6480
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VAR residual Heter oskedaticity test
Probe
Joint test
Chi-sq df prob
57.846 27 0.00005
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S (50 0
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GARCH Juo o 9l  gulis -6 Jguo

BVGARCH
Coefficient prob
Alpha(4) 0.51 0.002
Alpha(3) 0.78 0.007
Alpha(2) 0.7 0.007
Alpha(1) 0.24 0.07
Beta(4) 0.81 0.00
Beta(3) -0.396 0.00
Beta(2) -0.022 0.42
Beta(1) 0.83 0.00
Omega(3) -0.09 1.00
Omega(2) 0.005 042
Omega(1) 0.0255 0.1527
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VECM
coefficient Probe
Y1(-1) 0.16 0.10
Y1(-2) 0.009 0.93
Y2(-1) -0.17 0.57
Y2(-2) 0.13 0.63
Y 3(-1)+2.79* y4(-1)-3.45 -0.08 0.004
DUM -0.062 0.10
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VECM
coefficient Probe
Y2(-1) 0.14 0.24
Y2(-2) 0.03 0.71
Y1(-1) 0.002 0.94
Y1(-2) 0.02 0.52
Y 3(-1)+2.79*y4(-1)-3.45 -0.009 0.30
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Wald test
value prob
F-statistic 0.26 0.77
Chi-sq 0.52 0.77
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Wald test
value Prob
F-statistic 0.30 0.74
Chi-sq 0.60 0.73
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