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Stock-Watson Example Data
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Stock-Watson Example Data

4

corr(rt,rt-j),   corr(πt, πt-j),     corr(ut, ut-j)

rt ~ AR(2) πt ~ AR(4) ut ~ AR(2)
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corr(rt, πt-j), corr(πt, rt-j)
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corr(rt, ut-j), corr(ut, rt-j)
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corr(πt, ut-j), corr(ut, πt-j)
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Lag correlation summary
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Lags chosen by model selection 
criteria

Automatic lag length selection
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VAR(2) Model
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Goodness of Fit Statistics
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Eigenvalues of F matrix
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Residual lag correlation structure
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Pairwise Granger Causality Tests
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VAR(2) and AR(2) forecasts for ut
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VAR(2) and AR(2) forecasts for rt
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VAR(2) and AR(2) forecast for πt


