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Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic ~ Critical Value Prob.**
None * 0.400144 33.19799 29.79707 0.0195
At most 1 0.143969 8.155744 15.49471 0.4489
At most 2 0.010935 0.538752 3.841466 0.4629

Trace test indicates 1 cointegrating eqn(s) at the 0.05 level
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Response of LPG to Cholesky
One S.D. Innovations
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Period S.E. LPG LPO LC
1 0.050909 100.0000 0.000000 0.000000
2 0.079822 91.15202 8.348344 0.499639
3 0.102336 86.88743 10.33789 2.774682
4 0.117575 79.70526 9.921492 10.37325
5 0.135441 65.56225 9.411945 25.02581
6 0.161407 48.54724 9.574004 41.87876
7 0.193989 35.33953 9.333324 55.32714
8 0.229517 27.21127 8.526837 64.26189
9 0.265806 22.98605 7.806147 69.20780

=
o

0.301543 21.49080 7.405630 71.10357
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