
ECONOMICS 7395, Spring 2005

Bent E. Sørensen

Homework 4. March 2—due March 9.

Estimate a 3-dimensional VAR for consumption, output, and interest rates by adapting the

GAUSS program that I have posted. (Download the data from the BEA, use per capita data

deflated by CPI). Show how you arrive at your selected number of lags. Report estimated

coefficients, standard errors, and t-statistics.
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