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I-Ramsey

2-Neo-Classical Growth Model
3-Solow, R. & Sown, T. W.(1956)
4-Cass & Koopmans. (1965)
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VAR Lag Order Selection Criteria

Endogenous variables: EGR BF MF CF TF FI TAL

Exogenous variables: C

Date: 02/23/17 Time: 01:24

Sample: 1360 1393

Included observations: 31

Lag LogL LR FPE AIC sC HQ

0 -649.0626 NA 5.69e+09 42.32662 42.65042 42.43217
1 -520.8920 190.1887 37403252 37.21884 39.80927* 38.06325
2 -452.5960 70.49907* 18383667 35.97394 40.83099 37.55722
3 -373.6077 45.86417 17022680* 34.03921* 41.16289 36.36135*

* indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error

AIC: Akaike information criterion

SC: Schwarz information criterion

HQ: Hannan-Quinn information criterion

I_Final Predicition error
2_Like lihood ratio
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