Lag LoglL LR FPE AIC sc HQ

0 215.5237 NA 5.73e-12 —14.53741 —13.96646  -14.36287
1 252.9226 56.09836 1.2%e-12 —16.06590 -14.73370  -15.65863
2 269.6867 20.35633 1.40e-12 —16.12048 —14.02701  -15.48048
3 314.4510 41.56690* 2.48e-13*  -18.17507 —-15.32035* -17.30236
4 338.7635 15.62944 2.71e-13 -18.76882* —15.15284  -17.66338*

Puc. 7. Pe3ynbraThl TecTa AJs BbIOOpa ONTUMAIBHOM AJTMHEI Jara
Fig. 7. Test results for selecting the optimal lag length



