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> Example 1: 00 O00O00O0O

[TS] var 0 Example 1000000 VAROODOOOOOOODOOOOODODOOOOOOO ExampleO0O
0000 lutkepohl2.dta OO0

. use http://www.stata-press.com/data/r16/lutkepohl2.dta *1

(Quarterly SA West German macro data, Bil DM, from Lutkepohl 1993 Table E.1)
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. list qtr inv 1n_inv dln_inv in 1/8, separator(4) *2

BEREqtrERRinvERERER1N_invERRERd1N_inv

BEE1. 1960q1ERE1808R HER
BEE2. .0055709
EE3. 1960q3EEE185H . ? BIR. 83297
EE4. 1960qA4RIRRI192BRIRS5 . 257495ERRRF . 0371394

BERS. 1961q1EEE211EERS . 351858RRER . 0943627
EE6 . 196192REE202EERS . 308268 .0435905
BEE7. 1961q3RRER207EEES . 332719REER . 0244513
EES8. 1961q4RRR214BEES . 36597 6REEER . 033257
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e Statistics > Multivariate time series > Vector autoregression (VAR) 00 O
e Model 0 0O: Dependent variables: dln_inv dln_inc dln_consump

Lags: Include lags 1 to: 20000000

B var - Vector autoregressive models

Model Model 2 by/iffin  Reporting

Dependent variables:

din_inv din_inc din_censump

[ Suppress the constant tanm

Lags
®) Include lags 1 to:

ek

] Exogenous varizbles:

Time settings...

i) Supply list of lags: (e.g. "257")

01 var00000 — Model OO

*2 0000000Data > Describe data 1> List data
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e by/if/inO0: If: gtr <= tq(1978q4)

.Bvar@dln_invBldln_incBdln_consumpBifRqtre<=Etq(1978q4),Blags(1/2)
VectorBautoregression

Sample: 1960q4EER1978q4 ERFFREEFEREEREREEEEREEENumberBofEobsERERR= ERRRRERE73
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Det(Sigma_ml)EE= [@1.23el11EEEREEERRRRRREEERREEESBICERRERREEERREER= [15.37691

EquationZRERRERRERRParmsEEEREERMS EBRRERRE s qERRERRChi 2BRERRP >chi2
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. matrix list e(Sigma

) 3

.Bmatrix@listRe(Sigma)

symmetricBe(Sigma)[3,3]

FRERRRRERRERRERERRd 1n_invERRREREd1n_incBRd1n_consump
.00192542

.00006475CRRR . 00012417

7B . 0000555 7R . 00008065
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dln_consump ECEE.00011142(

> Example 2: OO0 0O0OO0OO0OOO

ooboooooooooo

> Example 3: 00000

oobooooooooooo

.var 00 oonoog

goboooobooboon

*00000000000000 ereturn 1ist 1000000000000000000000



