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. gen time=_n
. tsset time
time variable: time, 1 to 88
delta: 1 unit
. gen liip=log(iip)
. gen lcpi=log(cpi)
. gen 1m3=log(m3)
. varsoc d.iip d.cpi d.m3

Selection-order criteria
Sample: 6 - 88 Number of obs = 83

i lag | LL LR df P FPE AIC HQIC SBIC |

+ |
| 0| -1165.24 3.4e+08 28.1503 28.1854% 28.2377% |
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| 1| -1157.48 15.517 9 0.078 3.5e+08 28.1802 28.3207 28.5299 |
| 2| -1144.29 26.372%x 9 0.002 3.1e+08% 28.0794% 28.32562 28.6914 |
| 3] -1137.68 13.232 9 0.152 3.3e+08 28.1368 28.488  29.0111 |
| 4| -1130.23 14.897 9 0.094 3.5e+08 28.1742 28.6308 29.3107 |
TEndogenous: D.iip D.cpi D.m3 i
Exogenous: _cons
. var d.iip d.cpi d.m3, lags(1,2)
Vector autoregression
Sample: 4 - 88 Number of obs = 85
Log likelihood = -1170.498 AIC = 28.03524
FPE = 3.01e+08 HQIC = 28.27797
Det(Sigma_ml) =  1.83e+08 SBIC = 28.63872
Equation Parms RMSE R-sq chi2 P>chi2
D_iip 7 1.75957  0.1042 9.884332 0.1296
D_cpi 7 .247628 0.0511  4.577006  0.5991
D_m3 7 37496.9 0.2893 34.60426 0.0000
| Coef. Std. Err. z P>|z]| [95% Conf. Interval]
D_iip i
iip |
LD. -.2039177 .1437377 -1.42 0.156 -.4856385 .0778031
L2D. .1006389 .1428505 0.70 0.481 -.1793429 .3806207
cpi
LD. 1.251666 .813161 1.54 0.124 -.3421002 2.845432
L2D. -.2627627 .8143519 -0.32  0.747 -1.858863 1.333338
m3
LD. 1.81e-06  4.77e-06 0.38 0.705 -7.54e-06 .0000111
L2D. 4.10e-06  4.72e-06 0.87 0.385 -5.15e-06 .0000134
cons -.369145 .2652359 -1.39 0.164 -.8889977 .1507078
D_cpi i
iip |
LD. .0073858 .0202285 0.37 0.715 -.0322613 .0470328
L2D. -.0097022 .0201036 -0.48 0.629 -.0491045 .0297002
cpi
LD. .1976366 .1144376 1.73 0.084 -.026657 .4219303
L2D. -.010755 .1146052 -0.09 0.925 -.2353771 .2138671
m3
LD. 3.20e-08 6.71e-07 0.05 0.962 -1.28e-06 1.35e-06
L2D. -6.90e-07  6.64e-07 -1.04 0.299 -1.99e-06 6.12e-07
cons .0748777 .0373271 2.01 0.045 .0017179 .1480375
D_m3 i
iip |
LD. -236.1699  3063.081 -0.08 0.939 -6239.698 5767.358
L2D. -481.0938 3044.173 -0.16 0.874 -6447.563 5485.376
cpi
LD. -21858.81  17328.63 -1.26  0.207 -55822.3 12104.68
L2D. 6224.429  17354.01 0.36 0.720 -27788.8 40237.66
m3
LD. .1439747 .1015712 1.42 0.156 -.0551011 .3430505
L2D. -.5638844 .1005838 -5.61  0.000 -.7610249  -.3667438
_cons 42998.89  5652.231 7.61  0.000 31920.72 54077.06
. vargranger
Granger causality Wald tests
| Equation Excluded | chi2 df Prob > chi2 |
| + |
| D_iip D.cpi | 2.3705 2 0.306 |
| D_iip D.m3 | .95588 2 0.620
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| D_iip ALL | 3.5964 4 0.463 |
| + |
| D_cpi D.iip | .64259 2 0.725 |
| D_cpi D.m3 | 1.0805 2 0.583 |
| D_cpi ALL | 1.5734 4 0.814 |
| + |
| D_m3 D.iip | .02506 2 0.988 |
I D_m3 D.cpi | 1.5959 2 0.450 |
| D_m3 ALL | 1.737 4 0.784 |
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