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1. LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error

AIC: Akaike information criterion

SC: Schwarz information criterion

HQ: Hannan-Quinn information criterion
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1 0.364556 | 100.0000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
2 0429127 | 84.72974 | 1.990376 | 3.654482 | 2.483737 | 5.619483 1.522177
3 0477233 | 69.37203 | 7.561199 | 3.616507 | 4.778162 | 8.571258 | 6.100847
4 0490960 | 66.15619 | 7.159697 | 5.183145 | 4.804623 | 8.734398 | 7.961946
5 0.501873 | 63.47992 | 10.73925 | 5.007401 | 4.658142 | 8.386703 | 7.728580
6 0516700 | 60.53819 | 13.62521 | 5.142180 | 4.416142 | 8.003410 | 8.274870
7 0521111 | 60.07962 | 13.82614 | 5.111486 | 4.360230 | 8.427593 | 8.194928
3 0.522515 | 59.75783 13.76913 | 5.093760 | 4.431919 | 8.771052 | 8.176310
9 0.523941 | 59.55705 13.78862 | 5.099798 | 4.453893 | 8.757851 3.342790
10 | 0524964 | 59.34621 13.96342 | 5.138803 | 4.438511 8726277 | 8.386776
11 0.526030 | 59.10614 | 14.17463 | 5.227265 | 4.420747 | 8.703011 3.368208
12 | 0526583 | 58.98227 1422569 | 5289239 | 4.412982 | 8.699050 | 8.390769
13 | 0526868 | 58.92113 1421706 | 5304215 | 4410220 | 8.697044 | 8.450327
14 | 0527106 | 58.87611 1420579 | 5311873 | 4.408081 8.689756 | 8.508386
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