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wfcreate(wf=VAR) m 1973:1 2020:4

read(b3,s=C9_1) TSbookData.xls oprod op Kilian USCPI

genr rop = op/uscpi

genr doprod = log(oprod/oprod(-12))

var test.ls 1 5 doprod Kilian rop

test.laglen(12, vname = vlag)

laic = vlag(3)

lvarlag = laic

var var_op.ls 1 !varlag doprod Kilian rop
var_op.impulse (40, imp=mlechol, se=mc,rep=1000) @imp kilian
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wfcreate(wf=VAR) m 1973:1 2020:4

read(b3,s=C9_1) TSbookData.xls oprod op Kilian USCPI

genr rop = op/uscpi

genr doprod = log(oprod/oprod(-12))

var test.ls 1 5 doprod Kilian rop

test.laglen(12, vname = vlag)

laic = vlag(3)

lvarlag = laic

var var_op.ls 1 !varlag doprod Kilian rop

freeze(irfplot) var_op.impulse(40, imp=mlechol, se=mc,rep=1000) @ Kilian

matrix Chat = var_op.@impfact
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wfcreate(wf=VAR) m 1973:1 2020:4

read(b3,s=C9_1) TSbookData.xls oprod op Kilian USCPI
genr rop = op/uscpi

genr doprod = log(oprod/oprod(-12))

var test.ls 1 5 doprod Kilian rop

test.laglen(12, vname = vlag)

laic = vlag(3)

lvarlag = laic

var var_op.ls 1 !varlag doprod Kilian rop
var_op.decomp(6, imp=mlechol,t)
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wfcreate(wf=VAR) m 1973:1 2020:4

read(b3,s=C9_1) TSbookData.xls oprod op Kilian USCPI
genr rop = op/uscpi

genr doprod = log(oprod/oprod(-12))

lvarlag = 24

var var_op.ls 1 !varlag doprod Kilian rop

freeze(hd_op) var_op.hdecomp(baseline, factor=mlechol, _

start=1990:1,end=@last) rop @ doprod Kilian rop

hd_op.align(1,1,2)
hd_op.legend position(1l)
hd_op.option linepat



