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18. Schwarz information criterion
19. Akaike information criterion

20. Final Prediction Error
21. Hannan-Quinn information criterion

22. Likelihood Ratio
23. Parsimony
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Structural VAR Estimates

Sample (adjusted): 1363 1395

Structural VAR s just-identified

Model: Ae = Bu where E[uu']=I
Restriction Type: short-run text form
@el=-C(1)*@ul
@e2 =-C(2)*@el + C(3)*@u2
@e3 =-C(4)*@el + C(5)*@e2 + C(6)*@u3

@e4 = -C(7)*@el + C(8)*@e2 + C(9)*@e3 + C(10)*@u4

@e5 = -C(11)*@el + C(12)*@e2 + C(13)*@e3 + C(14)*@e4 + C(15)*@u5

@eb = -C(16)*@el + C(17)*@e2 + C(18)*@e3 + C(19)*@e4 + C(20)*@e5 + C(21)*@ub

@e7 = -c(22)*@el + c(23)*@e2 + c(24)*@e3+c(25)*@ed+c(26)*@e5+c(27)*@eb+c(28)*@u7

Where

@e1 represents OIL residuals
@e2 represents M2 residuals
@e3 represents IC residuals
@e4 represents RD residuals
@e5 represents INV residuals
@e6 represents PRO residuals
@e7 represents EMPL residuals
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Response of OIL to Shock2 (M2) Response of OIL to Shock3 (IC)
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