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Included observations: 21 after adjustments
Standard errors in () & t-statistics in []

SAV NV
SAV(-1) 1.023440 0.341487
(0.31988) (0.17346)
(3.19940] [1.96870]
SAV(-2) -0.598349 -0.126201
(0.38673) (0.20971)
[1.54718] [-0.60180]
INV(-1) -0.240773 0.079235
(0.54690) (0.29656)
[-0.44025] [0.26718]
INV(-2) 0.978544 0.586270
(0.52185) (0.28297)

[1.87514] [2.07181]

C -3.34E+08 2.15E+09
(2.9E+09) (1.5E+09)
[0.11691] [1.38869]

R-squared 0.826315 0.877886
Adj. R-squared 0.782894 0.847357
Sum sq. resids 1.29E+20 3.78E+19
S.E. equation 2.84E+09 1.54E+09
F-statistic 19.03019 28.75625
Log likelihood -484.0193 -471.1668
Akaike AIC 46.57327 4534922
Schwarz SC 46.82196 45.59791
Mean dependent 1.82E+10 1.57E+10
S.D. dependent 6.08E+09 3.94E+09
Determinant resid covariance (dof adj.) 9.63E+36
Determinant resid covariance 5.59E+36
1 nn likelihnnd -Q4R N4AR

Vector Autoregression Estimates
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