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3-3. ����� VAR 
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1. Dynamic Simultaneous Equation Model 

2. Vector Auto Regressive (VAR) 

3, Engle and Granger  
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1. Augmented Dickey-Fuller 

2. Trace Statistics 
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1. Variance Decomposition 

2. Impulse Responses 
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3. Enders 
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LNGDP(-1)  00000/1 ---  
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Const  43208/13 ---  
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 9$	Q)6.( ]C�'��$ �'���� � 	!� ^��� LNGDP ���� ��� ���� � 	!�� # 
��&�����  

/�$�  �
 _��,��&��  LNGDP LFD LFD*D LOR  

1  054026/0 0000/100  0000/0  0000/0  0000/0  

2  081922/0  88290/99  075500/0  006089/0  035515/0  

5  134057/0  03475/89  586050/5  102542/0  276659/5  
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