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. use http://www.stata-press.com/data/r17/lutkepohl2.dta *1
(Quarterly SA West German macro data, Bil DM, from Lutkepohl 1993 Table E.1)
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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

*2 0000000Data > Describe data 1> List data
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B var - Vector autoregressive models

Model Model 2 by/iffin  Reporting
Dependent variables: Time settings...
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[] Suppress the constant tem
Options
Lags
®) Include lags 1 to: i) Specify list of lags:
=
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01 var 00000 — ModelOO
by/if/inO0: If: qgtr <= tq(1978q4)
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VectorBautoregression
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. matrix list e(Sigma) *3

.Bmatrix@listRe(Sigma)

symmetricBe(Sigma)[3,3]
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