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AR Residual Serial Carrelation LW T
rHull Hypothesis: no serial carrelation .

Date: 100729/ 32 Time: 11:235

Sample: 1358 1386

Included observations: 26

Lads L hi-=Stat Frokb
1 F.Oz217F799 o.9rzs
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=2 19.83202 0.2256
<1 22.42565 o1o0z2g
S 21 .50909 o.1598
=} S5.7358455 o.99a7F
v 12.19369 o.73205
=2 19.90z200 0.2246

Prob= from chi-square with 16 df.
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VAR Residual Mormality Tests

orthogonalization: Chaolesky (Lutkepohl)
Mull Hypothesis: residuals are multivariate normal

Date: 10r29M13 Time: 11:44
Sample: 1358 1386
Included ohservations: 26
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