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If we use information citonia b identify the lag order of VAK
thatbait fit thedata TheLarutValve ofSBIc n es0882 at the
4th legorderThus if Be themost appropriate



9 Thestability hut ANitem inoigasbeaus

mustbe lowerthan 1 or lie on the

unitcircle Thus NARs beehisf.io

stabilitycondition Thismoansthe
model has stability pomposity and
Shoen wht bo converge to 0

Granger frost B performs toensure
independence The null hypothesis
Ho de Ct 20 and I µLL z 0 Tho
roguiltshow that for all variables

prob Chie B lowerthan0.05 No B rejected therefore teapotandMutua

Aroondsgantry variables
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1 Direction all VariableshavepositiveNitroehmagainstothers
9 Magnitude reopot on AfuturehasmoreMyat thantfuthtSneethegar
shadeof area at Mpm m rfeltaro is greaterthan a future on rspot



3 Aerates Tf tale 89period
Agas B o



WoObeCAIRf fo lookat the
significant of the impulseros neo

Theresultshows that all valveshave
lowerband morethan0 Thusthe
towerandupperbanddontcover0 AU
Valves are significant

ordermuseummum oranwwwrspor

ramrsp.irreutura ordere.rspotorspot
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From the table all
the vows are significant
emco thebarerbandand

appor Bound dontcover0

From Variation m rap.at Forno ponied about aAls of Narration in rspot
causesby reopot rtgolf and logsthem 190cargoby rfuture
Fhm Varianton m rfahuo For toperiod abouthalf of variationon
ffuturo case byitselfand tellfcausebyreopot
This teapothasgreaterimpacttorhihiro thou rfuture haveftp.cutmrspot
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