
 

Choose bag121 according to BIC criteria with 1.645 threshold
Fittmoded
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I1 charge in MIunemployment ratewillbrings positivelycorrelateeffect to ILand
IN Andit isverystrongeffectiveforMI itself After 1stperiodtheeffectwillbeloweranditwill
convert to steadlystatepoint ForeffectfromIL it positivelyimpactMI IL INforabout3periodandconvert
tosteadystateafter
Inconclusion theunemploymentshockofeachcountrywillpositivelyaffect unemploymentofotherscountries

convert tostreadystate

Choose lag according to BICcriteria with i 645threshold fitmodel
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the shockfrom money supply growthwillimpactmoney supplygrowthfor
10period andconvert to steady stateanddon'timpact oilpricegrowthShockfromoilpricegrowth doesn'thav
a clearimpactonmoneysupplygrowthandalsoimpact oilpricegrowthfor2 period

The money supply growthwillbeaffectedbyitself

100 at current period O1fromoilpricegrowth
However there are shocksafternextperiodfor
6period ahead ofmoneysupplygrowthwillbeaffectby
itself98.9 1.03 from oilpricegrowth Foroilprice
growth 6periodahead effect from money supplywill
be3.4 96.61 from itself


