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Model TVAR with 1 thresholds

Full sample size: 47 End sample size: 46
Number of variables: 5 Number of estimated parameters: 60 + 1
AIC -906.5152  BIC -794.9681 SSR 47.27881
[[2]]
Intercept

Equation LDRGDP 0.0229(0.0811)
Equation DCPI 1.8245(3.4920)

Equation LDLABS -0.5404(0.4149)
Equation DDAUR -1.2e-14(1.5594)
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LDRGDP -1
Equation LDRGDP 0.6608(1.0331)
Equation DCPI -37.6454(44.4878)
Equation LDLABS 5.4610(5.2854)
Equation DDAUR 1.0e-13(19.8661)
DCPI -1
Equation LDRGDP 0.0074(0.0140)
Equation DCPI 2.2932(0.6027)***
Equation LDLABS -0.0112(0.0716)
Equation DDAUR -1.1e-15(0.2691)
LDLABS -1
Equation LDRGDP -0.2507(0.1752)
Equation DCPI -17.1437(7.5443)*
Equation LDLABS -0.4835(0.8963)
Equation DDAUR -9.6e-15(3.3689)
DDAUR -1
Equation LDRGDP -0.0228(0.0718)
Equation DCPI -0.3228(3.0932)
Equation LDLABS -0.4050(0.3675)
Equation DDAUR -1.0e-14(1.3813)
[[21]
Intercept
Equation LDRGDP 0.0033(0.0061)
Equation DCPI 1.5197(0.2628)***
Equation LDLABS 0.0356(0.0312)
Equation DDAUR -0.0028(0.1173)
LDRGDP -1
Equation LDRGDP 0.6403(0.1367)***
Equation DCPI -0.7036(5.8879)
Equation LDLABS -0.6160(0.6995)

Equation DDAUR -1.2715(2.6292)
237



DCPI -1
Equation LDRGDP -0.0027(0.0032)
Equation DCPI -0.1830(0.1383)
Equation LDLABS 0.0058(0.0164)
Equation DDAUR -0.0006(0.0618)
LDLABS -1
Equation LDRGDP -0.0044(0.0331)
Equation DCPI -1.4654(1.4254)
Equation LDLABS -0.0405(0.1693)
Equation DDAUR -0.2016(0.6365)
DDAUR -1
Equation LDRGDP -0.0043(0.0096)
Equation DCPI 0.3769(0.4117)
Equation LDLABS -0.0423(0.0489)
Equation DDAUR 0.0423(0.1838)
Signif. codes: 0 “****0.001 “***0.01 “** 0.05 . 0.1 <’ 1
Threshold value: -0.022
Percentage of Observations in each regime: 15.2% 84.8%
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