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Table 1: A0 (FF) EMMEIZEE T o B FEBE Db R

2R e ot & p fH
Shapiro-Wilk test W =0.945  3.6e-15
CSI Shapiro-Francia normality test W = 0.943 2.2e-16
Jarque Bera Test X%Q) = 014.93  2.2e-16
Shapiro-Wilk test W =0.779  2.2e-16
WEIZFF#*  Shapiro-Francia normality test W = 0.775 2.2e-16
Jarque Bera Test X%Q) =14535  2.2e-16
Shapiro-Wilk test W =0.991 0.00039
< 7 TEIRYE Shapiro-Francia normality test W = 0.990 0.00021
Jarque Bera Test X%Q) =34.889  2.654e-08
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Table 2: VAR-LINCAM 2 & A #EHE R

0
N CSI AR 7otk
CSI 0.00 0.00 1,125
(0.00) (0.00)  (0.16)
e 115.84***  0.00 2875
(16.14)  (0.00)  (18.89)
7%k 0.00 0.00 0.00
(0.00)  (0.00) (0.00)
I
CSI 0.82%* (.00 0.37
(0.07) (14.64)  (0.03)
A 42,06 0.77*  3.207%

~ (0.00)  (0.05) (0.00)
<7 a5gik 0.08 0.00 0.67*
(0.16) (20.76)  (0.05)
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