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Regressors 1 2 3 4
RGDP2(-1) 0.030678 0.005439 0.090007 COTVACAL
(0.27450) (0.26688) (0.26841) (0.29308)
RGDP2(-2) 0.484937* 0.630871* 0.407672 0.507884
(0.26621) (0.29121) (0.26405) (0.37029)
L2(-1) 3.93E+09 4.22E+09 5.26E+08 4.78E+09
(4.1E+09) (4.1E+09) (4.8E+09) (4.2E+09)
L2(-2) -7.10E+09* -7.35E+09* -6.32E+09 -5.84E+09
(4.1E+09) (4.1E+09) (4.3E+09) (4.3E+09)
K1(-1) -0.387571 -0.350242 -0.2403 -0.178216
(0.25316) (0.23896) (0.23270) (0.23551)
K1(-2) 0.117983 0.053773 0.150752 0.024655
(0.20393) (0.20848) (0.18455) (0.24550)
MS2(-1) 0.465381* 0.423235 0.490581*
(0.27283) (0.27125) (0.25696)
MS2(-2) 0.254507 0.211249 0.108240
(0.29706) (0.29049) (0.30033)
FDC1(-1) 2.26E+09* -1.14E+08
(2.0E+09) (3.3E+09)
FDC1(-2) 4.47E+08 5.72E+10
(2.1E+09) (2.1E+11)
FDC2(-1) 5.01E+08* 5.73E+08
(3.7E+08) (6.4E+08)
FDC2(-2) 1.89E+08* -1.36E+10
(4.9E+08) (5.1E+10)
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FDC31(-1) -2.08E+10
(4.1E+10)
FDC31(-2) -5.59E+10
(4.1E+10)
C 8.82E+08 7.58E+08 2.35E+09 2.72E+08
(2.5E+09) (2.4E+09) (2.3E+09) (2.9E+09)
R-squared 0.39091 0.408256 0.434625 0.321274
Akaike AIC 48.17974 48.15085 48.10526 48.28799
Schwarz SC 48.70767 48.67878 48.63320 48.81593
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