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Figure S1. The results of autocorrelation test of VAR model. 

 
Figure S2. The results of normality test of VAR model. 

Table S1. Heteroskedasticity Test: White. 

F-statistic 0.797923 Prob. F(12,9) 0.6499 
Obs*R-squared 11.34055 Prob. Chi-Square(12) 0.5000 

Scaled explained SS 2.863099 Prob. Chi-Square(12) 0.9964 
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Series: Residuals
Sample 1992 2013
Observations 22

Mean      -3.64e-16
Median  -0.001751
Maximum  0.083923
Minimum -0.107033
Std. Dev.   0.039664
Skewness  -0.439923
Kurtosis   4.017120

Jarque-Bera  1.657939
Probability  0.436499


