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OLS

(&) O

Var(e;)) o°?

Cov(e;,g) O
non-stochastic

i (.03

(A3)

1000

oLS proc olssim

9.1

new; cls;

b1={0.5,2,5,9};
{y1,x1}=olssim(b1,0,4,500);
b2={0.5,2,5,9.1};
{y2,x2}=0lssim(b2,0,4,500);
y=yl]y2; x=x1]x2;

w=wstat(y,X);
n=rows(x); k=cols(x);
theta=0.948; @ At 5% @

call cusumtest(w,n,k,theta);

(A5)

500

(A2)

ver.0.1



c=0.25379; @ At5% @

call cusumsqtest(w,n,k,c);

proc wstat(y,X);
local n,k,w,ylag,xlag,bhatlag,e,t,v;
n=rows(x); k=cols(x);
w=zeros(n-k,1);
t=k+1;
do while t<=n;
xlag=x[1:t-1,.]; ylag=y[1l:t-1,.];
bhatlag=inv(xlag'xlag)*xlag*ylag;
e=y[t,.]-x[t,.]*bhatlag;
v=1+x[t,.]*inv(xlag'xlag)*x[t,.]’;
w[t-Kk,.]=e/sqrt(v);
t=t+1;
endo;
retp(w);
endp;

proc (4) = cusumtest(w,n,k,theta);

local j,wj,wmin,wmax,theta,wstar;
j=seqa(k+1,1,n-K);
wj=cumsumc(w)./stdc(w);
wmax=theta*sqrt(n-k)+2*theta*(j-k)/sqrt(n-k);
wmin=-theta*sqrt(n-k)-2*theta*(j-k)/sqrt(n-k);
wstar=maxc(abs(wj*sqrt(n-k)/((n-k)+2*(j-k))));
if wstar>theta;

print "CUSUM test(RESULT:Reject HO)";
else;

print "CUSUM test(RESULT:Not reject HO)";
endif;

library pgraph;

graphset;

_pltype={1,1,6};

title ("CUSUM TEST"); xlabel ("time j"); ylabel ("CUSUM");

xy(j,wmin~wmax~wj);



retp(j,wmin,wj,wmax);
endp;

proc (4) = cusumsqtest(w,n,k,c);
local gj,gmin,gmax,gstar,j,gstar;
j=seqa(k+1,1,n-K);
gj=cumsumc(w”2)./sumc(w”/2);
gmax=c+(j-k)/(n-Kk);
gmin=-c+(j-k)/(n-k);
gstar=maxc(abs(qj-(j-k)/(n-k)));
if gstar>c;
print "CUSUMSQ test(RESULT:Reject HO)";
else;
print "CUSUMSQ test(RESULT:Not reject HO)";
endif;
library pgraph;
graphset;
_pltype={1,1,6};
title ("CUSUMSQ TEST"); xlabel ("time j"); ylabel ("CUSUMSQ");
xy(j,gmin~gmax~qj);
retp(j,gmin,qgj,gmax);
endp;

proc(2)=olssim(b,myu,var,n);
local k,x,u,y;
k=rows(b);
x=100*rndu(n,k-1); @ Suppose this x is given. @
x=ones(n,1)~Xx;
u=myu-+sgrt(var)*rndn(n,1);
y=X*b+u;
retp(y,x);
endp;

CUSUM test(RESULT:Reject HO)
CUSUMSQ test(RESULT:Reject HO)
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proc olssim rndn(n,1)
var
var=1 GAUSS
Cauchy X 2
OLS
new; cls;
b={0.5,2,5,9};

{y,x}=olssim(b,0,1,1000);0 O @ Set var=1 to use the distribution’s variance itself. @

b=inv(X'X)*x'y;
e=y-x*b;
print" mean var";
print/rd meanc(e) vcx(e);
library pgraph;
graphset;
hist(e,19);
call jbtest(y,x,0.05);

proc(4)=jbtest(y,x,pp);
local n,k,b,e,skew,kurtosis,jb,p;
n=rows(x); k=cols(x);
b=inv(X'X)*x'y;
e=y-x*b;
skew=meanc(e”3)/(meanc(e”2)"1.5);
kurtosis=meanc(e”4)/(meanc(e”2)"2);
print "Skewness of Residuals=" skew;
print "Kurtosis of Residuals=" kurtosis;
jb=n/6*(skew"2+(kurtosis-3)"2/4);
p=cdfchic(jb,2);
if p>=pp;



print "Jarque-Bera Normality Test (RESULT:Not reject H0)";
else;
print "Jarque-Bera Normality Test (RESULT:Reject HO)";
endif;
print "X2( 2)="jb ; print "P-value=" p;
retp(jb,p,skew,kurtosis);
endp;

proc(2)=olssim(b,myu,var,n);
local k,x,u,y;
k=rows(b);
x=100*rndu(n,k-1);
x=ones(n,1)~Xx;
u=myu-+sgrt(var)*rndgam(n,1,0.8); @ Gamma Distribution @
/* Others:
u=myu+sqrt(var)*rndcauchy(n,1); @ Cauchy Distribution @
u= myu+sqrt(var)*rndx2(n,1); @ X2 Distribution @
*/
y=Xx*b+u;
retp(y,x);
endp;

proc rndcauchy(r,c);
local x,u,v;
u=rndn(r,c);
v=rndn(r,c);
X=U./V;
retp(x);

endp;

proc rndx2(r,c,df);
local m,x,i;
m=zeros(r,c);
i=1;
do while i<=c;
x=rndn(r,df);



X=X.*X;

m[.,i]=sumc(x");

i=i+1;
endo;
retp(m);
endp;
mean var
0.00000000 0.77446542
Skewness of Residuals= 2.2177436
Kurtosis of Residuals= 10.663272
Jarque-Bera Normality Test (RESULT:Reject HO)
X2(2)= 3253.5700
P-value= 0.00000000
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0.00000000 1027.39724182

Skewness of Residuals= 15.491079
Kurtosis of Residuals= 343.73339
Jarque-Bera Normality Test (RESULT:Reject HO)
X2(2)= 4857954.1

P-value= 0.00000000
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mean var
0.00000000 5.72345941
Skewness of Residuals= 1.4225567

Kurtosis of Residuals= 5.7639886



Jarque-Bera Normality Test (RESULT:Reject HO)
X2(2)= 652.97359
P-value= 1.6165420e-142

X
inverse CDF  proc

X N(0,1)
df
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new; cls;
b={0.5,2,5,9}; /* b={0.5,2,5,-9}; [/*
{y,x}=olssim(b,0,4,100);
b=inv(X'X)*x'y;
e=y-x*b;
yhat=x*Db;
library pgraph;
graphset;
_plctrl=-1;
xlabel("Yhat"); ylabel("e")
xy(yhat.e);
call whitetest(y,x,0.05);

proc(2)=whitetest(y,x,pp);
local n,k,z,i,j,h,p,wh,b,y1,b1,e1,r2;
n=rows(x); k=cols(x);
z=zeros(n,k*(k+1)/2);
h=1; i=1;
do while i<=k;
i=i;
do while j<=k;
z[.,h]=x[.,i].*x[..j1;
j=i+1; h=h+1;
endo;
i=i+1;

endo;

b=inv(X'X)*x'y;

y1=(y-x*b)"2;

bl=inv(z'z)*z'y1,;

el=yl-z*bl;
r2=1-el'el/(yl'(eye(n)-1/n*ones(n,1)*ones(n,1))*yl);

wh=n*r2;



p=cdfchic(wh,k*(k+1)/2-1);

if p>=pp;
print "White Test (RESULT:Not reject HO)";
else;
print "White Test (RESULT:Reject HO)";
endif;
print/rz "X2(" k*(k+1)/2-1 ")=" wh ; print "P-value=" p;
retp(wh,p);
endp;

proc(2)=olssim(b,myu,var,n);
local k,x,u,y;
k=rows(b);
x=100*rndu(n,k-1);
x=ones(n,1)~Xx;
u=myu-+sgrt(var)*rndn(n,1).*(x[.,4}/100); /> ./(X[.,4]/100) */
y=Xx*b+u;
retp(y,x);
endp;

White Test (RESULT:Reject HO)
X2( 9)= 32.015354
P-value=  0.00019791535

u=myu-+sqgrt(var)*rndn(n,1)
u=myu-+sgrt(var)*rndn(n,1).*(x[.,4]/100);
100
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u=myu-+sqgrt(var)*rndn(n,1)./(x[.,4]/100);

b={0.5,2,5,-9};
-9
U U=P Uy € e. N(0,02) Uy
proc olssim u=myu-+sgrt(var)*rndn(n,1);
olssimarl rho
u=zeros(n,1);
u[1]l=myu+sgrt(var)*rndn(1,1);
i=2;
do while i<=n;
u[i]=rho*uli-1]+(myu+sqgrt(var)*rndn(1,1));
i=i+1;
endo;
u X u[0]
u[1]l=myu+sgrt(var)*rndn(1,1); u[2]
u[i]=rho*uli-1]+(myu+sqgrt(var)*rndn(1,1)); p
u u olssim
{y,x}=olssim2(b,0,1,100,rho);
dwtest  proc dwtest
print OoLS
p 0.95 p -09 »p
rho=
new; cls;
b={0.5,2,5,9};
rho=0.95; /* rho=-0.95 or rho=0 */

{y,x}=olssimarl1(b,0,1,100,rho);

print/rz " rho="rho;



print "D.W.=" dwtest(y,X);
b=inv(X'X)*x'y;

e=y-x*b;

library pgraph;

graphset;

xy(seqa(1,1,rows(e)),e~zeros(rows(e),1));

proc dwtest(y,x);
local n,b,e,dw;
n=rows(x);
b=inv(X'X)*x'y;
e=y-x*b;
dw=sumc((e[2:n,.]-e[1:n-1,.D)2)/sumc(e”2);
retp(dw);

endp;

proc(2)=olssimarl(b,myu,var,n,rho);
local k,x,u,y,i;
k=rows(b);
x=100*rndu(n,k-1);
x=ones(n,1)~Xx;
u=zeros(n,1);
u[1]l=myu+sgrt(var)*rndn(1,1);
i=2;
do while i<=n;
u[i]=rho*uli-1]+(myu+sqgrt(var)*rndn(1,1));

i=i+1;
endo;
y=X*b+u;
retp(y,x);
endp;
p =0.95
rho= 0.95

D.W.= 0.18934240



i

|
H\ |
HH\IlulfHﬁ'\IM mn '|' |'||"‘ "'| rI|I
M%\Mu”w (iR HJHH” "

.
I
I|

I ‘ ‘

| \ J J

! 1 10 20 ) 400 =11 [Zi1] 7a JA} (=1 Il




p 0.95
dL

[Te]
]
|
a
=
1
[Fy]
]
=
-4
1
i
(o]
l

Y
du du
p OoLS rho=
2
AR( )
AR(2) Uo u, U=pP 1U; P U € e. N(O,
o2 U, AR( )
AR(1) P ™ AR(2)



u=p .0 p,0 e
u=pu; p.0 e

Us=p U, p U €;

Un=P 1un—1 p 2un-2 en

AR(q)
u U=pP 1Ug; P U € AR(2)

Xi=p Xex P 2Xiz & X= U

u=zeros(n,1);

u[1]l=myu+sgrt(var)*rndn(1,1);

u[2]=rhol*u[1]+(myu+sqrt(var)*rndn(1,1));

i=3;

do while i<=n;
u[i]=rhol*uli-1]+rho2*uli-2]+(myu+sqgrt(var)*rndn(1,1));

i=i+1;
endo;
u[l] ul2] i=
u[i]=rhol*uli-1]+rho2*u[i-2]+e;0 n uli]
proc B
new; cls;
b={0.5,2,5,9};

rhol=0.1; rho2=0.2;
{y,x}=olssimar2(b,0,1,100,rhol,rho2);

print/rz " rhol="rhol,;
print/rz " rho2="rho2;
print "D.W.=" dwtest(y,X);
b=inv(X'X)*x'y;
e=y-x*b;
library pgraph;
graphset;



xy(seqa(1,1,rows(e)),e~zeros(rows(e),1));
call Ibgtest(y,x,12,0.05);
print;
call bpgtest(y,x,12,0.05);

proc (0) = Ibqtest(y,x,p,pp);
local n,b,e,lbq,lbqj,p.j;
n=rows(x);
b=inv(X'X)*x'y;
e=y-x*b;
j=1; Ibg=0;
do while j<=p;
print/rz j "th order";;
Ibgj=n*(n+2)*(sumc(e[j+1:n,.].*e[1:n-j,.])/sumc(e”2))2/(n-});
Ibg=Ibg+lbqj;
if cdfchic(lbq,j)>=pp;
print " Ljung-Box Q' =" Ibq "(RESULT: Not reject HO)";
else;
print" Ljung-Box Q' =" Ibq "(RESULT: Reject HO)";
endif;
=i+,
endo;

endp;

proc(0)=bpqtest(y,x,p,pp);

local n,b,e,bpq,bpaj,p.j;

n=rows(x);

b=inv(X'X)*x'y;

e=y-x*b;

j=1; bpg=0;

do while j<=p;
print/rz j "th order";;
bpgj=n*(sumc(e[j+1:n,.].*e[1:n-},.])/sumc(e”2))"2;
bpg=bpag-+bpgj;
if cdfchic(bpaq,j)>=pp;

print " Box-Pierce Q =" bpg "(RESULT: Not reject H0)";



else;
print " Box-Pierce Q =" bpg "(RESULT: Reject HO)";
endif;
=i+,
endo;

endp;

proc dwtest(y,x);
local n,b,e,dw;
n=rows(x);
b=inv(X'X)*x'y;
e=y-x*b;
dw=sumc((e[2:n,.]-e[1:n-1,.D)2)/sumc(e”2);
retp(dw);

endp;

proc(2)=olssimar2(b,myu,var,n,rhol,rho2);

local k,x,u,y,i;
k=rows(b);
x=100*rndu(n,k-1);
x=ones(n,1)~Xx;
u=zeros(n,1);
u[1]l=myu+sgrt(var)*rndn(1,1);
u[2]=rhol*u[1]+(myu+sqrt(var)*rndn(1,1));
i=3;
do while i<=n;

u[i]=rhol*uli-1]+rho2*uli-2]+(myu+sqgrt(var)*rndn(1,1));

i=i+1;
endo;
y=X*b+u;
retp(y,x);

endp;
Q Q HO
AR(2)
AR(2)
AR(1) rhol rho2



P2 P P2 P -

L

rhol=
rho2=
D.W.=
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0.1
0.2
1.7482690

1 th order Ljung-Box Q' =
2 th order Ljung-Box Q' =
3 th order Ljung-Box Q' =
4 th order Ljung-Box Q' =
5 th order Ljung-Box Q' =
6 th order Ljung-Box Q' =
7 th order Ljung-Box Q' =
8 th order Ljung-Box Q' =
9 th order Ljung-Box Q' =
10 th order Ljung-Box Q' =
11 th order Ljung-Box Q' =
12 th order Ljung-Box Q' =

P2

1.4369305 (RESULT: Not reject HO)
8.8751408 (RESULT: Reject HO)
10.601177 (RESULT: Reject HO)
12.400731 (RESULT: Reject HO)
12.707603 (RESULT: Reject HO)
13.038168 (RESULT: Reject HO)
13.991489 (RESULT: Not reject HO)
14.713815 (RESULT: Not reject HO)
15.016494 (RESULT: Not reject HO)
15.127357 (RESULT: Not reject HO)
15.144614 (RESULT: Not reject HO)
15.162561 (RESULT: Not reject HO)



1 th order Box-Pierce Q =
2 th order Box-Pierce Q =
3 th order Box-Pierce Q =
4 th order Box-Pierce Q =
5 th order Box-Pierce Q =
6 th order Box-Pierce Q =
7 th order Box-Pierce Q =
8 th order Box-Pierce Q =
9 th order Box-Pierce Q =
10 th order Box-Pierce Q =
11 th order Box-Pierce Q =
12 th order Box-Pierce Q =

critical value

1.3946679 (RESULT:
8.5411836 (RESULT:
10.182610 (RESULT:
11.876308 (RESULT:
12.162120 (RESULT:
12.466758 (RESULT:
13.335963 (RESULT:
13.987472 (RESULT:
14.257510 (RESULT:
14.355331 (RESULT:
14.370387 (RESULT:
14.385871 (RESULT:

pp=0.05

HO

timesmean=100

HO:p =0
value
olssimarl p 0.9
proc dwsim  times=10000
OoLS
ppx times
timesmean=1

new; cls;

b={0.5,2,5,9};

rho=0.9;

{y,x}=olssimarl1(b,0,1,100,rho);
call dwsim(y,x,10000,100,0.05);

proc(0)=dwsim(y,x,times,timesmean,pp);

local n,k,b,u,s2hat,j,i,m,e,y1,d;
n=rows(x); k=cols(x);
b=inv(X'X)*x'y;

u=y-x*b;

s2hat=u'u/(n-k);

j=1; m=zeros(timesmean,1);

do while j<=timesmean;

Not reject HO)
Reject HO)
Reject HO)
Reject HO)
Reject HO)
Not reject HO)
Not reject HO)
Not reject HO)
Not reject HO)
Not reject HO)
Not reject HO)
Not reject HO)

critical

no



i=1; d=zeros(times,1);
do while i<=times;
e=sqgrt(s2hat)*rndn(n,1);
yl=x*b+e;
d[i]=dwtest(y1,x);
i=i+1;
endo;
d=sortc(d,1);
m[j]=d[pp*times];
=i+,
endo;
print/lz" n="n;
print/lz "k-1=" k-1,
print/rz pp "% level";
print/lo "HO:rho=0 d=" meanc(m);

endp;

proc dwtest(y,x);
local n,b,e,dw;
n=rows(x);
b=inv(X'X)*x'y;
e=y-x*b;
dw=sumc((e[2:n,.]-e[1:n-1,.D)2)/sumc(e”2);
retp(dw);

endp;

proc(2)=olssimarl(b,myu,var,n,rho);
local k,x,u,y,i;
k=rows(b);
x=100*rndu(n,k-1);
x=ones(n,1)~Xx;
u=zeros(n,1);
u[1]=myu+sgrt(var)*rndn(1,1);
i=2;
do while i<=n;

u[i]=rho*uli-1]+(myu+sqgrt(var)*rndn(1,1));



i=i+1;
endo;
y=x*b+u;
retp(y,x);
endp;

n= 100
k-1=3
0.05 % level

HO:rho=0 d= 1.6745158

d critical value

OLS

Additional Notes[ Nyblom-Hansen

CUCUM var=4
[0,100]
X3
var 10000
Lj

1.600(1%), 1.240(5%)

rndseed 1;
v={1,4,100,400,3600,10000};
i=1;
do while i<=rows(v);
var=vJi];
b1={0.5,2,5,9};

{y1,x1}=olssim(b1,0,var,500);

dL duU

critical value

Nyblom-Hansen

9.1 Lc

0.748(1%), 0.470(5%)

X1 X3

olssim

Lc



b2={0.5,2,5,9.1};
{y2,x2}=olssim(b2,0,var,500);

y=y1lly2; x=x1]x2;

dat=y~x;
dataname={"Y","CONST","X1","X2","X3"};
print/lz "ttt var=" v[i] "#Hrs";

call Ic(dat,dataname);

i=i+1;

endo;

proc(2)=olssim(b,myu,var,n);
local k,x,u,y;
k=rows(b);
x=100*rndu(n,k-1); @ Suppose this x is given. @
x=ones(n,1)~Xx;
u=myu-+sgrt(var)*rndn(n,1);
y=Xx*b+u;
retp(y,x);
endp;

/*

LC.PRC

This is a Gauss procedure which calculates the LC test
for parameter instability in linear models as reported

in Hansen (1992) Journal of Policy Modeling.

Bruce E. Hansen
Department of Economics
Social Science Building
University of Wisconsin
Madison, W1 53706-1393
bhansen@ssc.wisc.edu

http://www.ssc.wisc.edu/~bhansen/

The format for the command is

Ic(dat,datname)



The matrix "dat" is a nx(k+1) matrix, with the dependent
(y) variable in the first colume, and the independent (x)
variables in the remaining columes. If a constant is desired
in the regression, it should be included in the dat matrix.
The vector "datname" is a (k+1)x1 list of variable names,
for the columes of "dat".

The output is printed to the screen.

*/

proc (0) = Ic(dat,datname);

local n,k,y,x,m,b,e,xe,e2,sig2,e2m,se,datnames,
f,s,v1j,li,bb,ff,t1,pr,r2;

n=rows(dat);

k=cols(dat)-1;

y=dat[.,1];

x=dat[.,2:k+1];

m=invpd(moment(x,0));

b=m*(xy);

e=y-x*b;

xXe=x.*e;

e2=e.N2;

sig2=meanc(e2);

e2m=e2-sig2;
se=sqrt(diag(m*moment(xe,0)*m)) | sqrt(meanc(e2m.”2)/n);
r2=1-sumc(e2)/sumc((y-meanc(y)).”2);
f=xe~e2m;

s=cumsumc(f);

v=f'f;

lj=sumc(sumc(s.*(s*invpd(v))))/n;
li=sumc(s.”2)./diag(v)/n;
datnames=datname[2:k+1]] "Variance";
bb=datnames~(b|]sig2)~se~li;

ff = "#* *IG";

t1="" $+ "Dependent Variable = " $+ datname[1];
$t1;



pr = printfm("Variable"~"Estimate"~"St Error"~"Lc",0~0~0~0,ff~16~8);"";

’

pr = printfm(bb,0~1~1~1,ff~16~8);"";

S
"Joint LC "j;
"R-squared " r2;
'
B e o o e S S S R S S o e S S S S R R S S S S S S S S R S S S S S S S S S S S S S e e S S S S S S e e e e e e o o L

endp;
HiHHHE var= 1 HiHHHE
Dependent Variable = Y
Variable Estimate St Error Lc
CONST 0.67391815 0.25667925 54.899239
X1 2.0009005 0.0034044519 42.100334
X2 4.9971977 0.0033798029 41.791491
X3 9.0475927 0.0036184823 42.515441
Variance 9.7760983 0.31722652 0.28293371
Joint LC 59.623847
R-squared 0.99990112
*hkhkhhkkhkkhkhkhhhkhkhhhkkhkhkhhhhhhhhkhkhhhhhhhhihhkkhkhhhhhhhhhkkhkhhhhhihhihihiikx
HiHHHE  var= 4 HiHHHE
Dependent Variable = Y
Variable Estimate St Error Lc
CONST -0.39827311 0.34612575 42.174501
X1 2.0086979 0.0038564758 31.343654
X2 5.0054120 0.0039741972 31.900614
X3 9.0523872 0.0040731822 36.149008

Variance 12.073116 0.47598281 0.22202352



kkhkhkhkkhkhhhkhkhkhkhkkhkhkhhkhdhhhkhkhkhhhhhhhhhhhhkhhhhhkiikhrkrhhhhhdkhkhhhiik

Joint LC 42.508110
R-squared 0.99986457
#H# var= 100 HittH

Dependent Variable = Y

Variable Estimate St Error Lc
CONST 2.4563709 1.0782212 7.6469629
X1 1.9818105 0.011714179 5.7773447
X2 4.9909590 0.011321791 6.3293366
X3 9.0434762 0.011673401 8.5163923
Variance 115.39796 5.2947563 0.057419208
Joint LC 9.1322242
R-squared 0.99874164
*hkhkhhkkhkkhkhkhhhkhkhhhkkhkhkhhhhhhhhkhkhhhhhhhhihhkkhkhhhdhhhhhkhkkhkkhhhdhhihhihikikx
H#it##  var= 400 HtHHHE
Dependent Variable = Y
Variable Estimate St Error Lc
CONST -1.4950028 1.9685177 1.0647527
X1 2.0049853 0.021874149 0.58891549
X2 5.0179576 0.021834163 0.96938032
X3 9.0577157 0.021042624 2.6905455
Variance 391.00755 16.612094 0.30778716
Joint LC 3.8883221
R-squared 0.99589132
*hkhkhhkkhkkhkhkhkhhhhkhhhkkhkhkhhhhhhhhkhkkhhhhhhhhihhkhkhhhhhhhhkhkhkhhhdhhihhihihikikx
#it#Ht  var= 3600 HtHHHE
Dependent Variable = Y
Variable Estimate St Error Lc



CONST 3.1989887 5.3889479 0.79684564

X1 1.9585391 0.064458982 1.1150503
X2 5.0209817 0.063456521 0.76586667
X3 9.0331635 0.063614156 0.74639215
Variance 3523.1468 161.47645 0.13366169
Joint LC 1.6230222
R-squared 0.96611213
H#HH#H var= 10000 HithHH
Dependent Variable = Y
Variable Estimate St Error Lc
CONST 0.57089104 9.0315287 0.35175396
X1 1.9359710 0.10648591 0.27112246
X2 5.1764647 0.098889136 0.18176960
X3 8.9328116 0.10342660 0.22495172
Variance 8961.1750 415.07626 0.16107142
Joint LC 0.94951126
R-squared 0.91119522
F*hhhhkAhhkhkrhkhhhkkhhkhkrhkhrhkhhhrhhrhkkhhhrhhrhkihhrhirdxhihhihidxhihhiikix
Hansen procedure  m=invpd(moment(x,0)); inv(x’x) invpd(x'x)
print implicit
2.6 printfmt
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	Additional Notes[ Nyblom-Hansenの構造変化のテストの無効性 ]

