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Variable Coefficient Std. Error t-Statistic Prob.
C 1978.560 502.2406 3.939466 0.0013
B2 8.093415 1.892896 4.275678 0.0007
c2 1.593066 0.818039 1.947420 0.0705
D1 22.04428 6.117293 3.603600 0.0026
V2 0.247380 0.090899 2.721475 0.0158
R-squared 0.846020 Mean dependent var 130.4500
Adjusted R-squared 0.804958 S.D. dependent var 4.957451
S.E. of regression 2.189384 Akaike info criterion 4.617436
Sum squared resid 71.90104 Schwarz criterion 4.866369
Log likelihood -41.17436 Hannan-Quinn criter. 4.666030
F-statistic 20.60379 Durbin-Watson stat 1. 90216

Prob(F-statistic) 0.000006
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Adj. t-Stat Prob.*

Phillips-Perron test statistic -3.049772 0.0491
Test critical values: 1% level -3.857386
5% level -3.040391
10% level -2.660551
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Residual variance (no correction) 2.779685
HAC corrected variance (Bartlett kernel) 2.676364

Variable Coefficient Std. Error t-Statistic Prob.
RESIDO01(-1) -0.666641 0.217768 -3.061239 0.0075
C -0.209978 0.418648 -0.501563 0.6228
R-squared 0.369363 Mean dependent var -0.329937
Adjusted R-squared 0.329949 S.D. dependent var 2.160330
S.E. of regression 1.768374 Akaike info criterion 4.082437
Sum squared resid 50.03433 Schwarz criterion 4.181367
Log likelihood -34.74193 Hannan-Quinn criter. 4.096078
F-statistic 9.371187 Durbin-Watson stat 1.810079

Prob(F-statistic) 0.007461

059'5 MJ.S ) WIW@‘J}U )‘AM )I AW 0)5T)J ).)OLMAS@L?Ul )‘Mﬁy @Lo) Sy 6‘;; A}‘s d.a.u.)) Q9‘°)T

Canble ZMlasl 4y aslllas 5550 Joo P 52 5 058 (00, axly ala

AM> O jg0 4 Gailag (Solil v g0l @l A Jgax

VECM e

o8 ol 3 il sy e & a5 b g Jho madgi slo uiie 20,5 i, b VECM Jas 5,51, sl 5o
Slp oS Sl e et Crl SS9 05 8 aslllas 8590 5 58 D jge 4 J3 A5 3 ead LT (sl
St b L6 gl il o8 32wl 3L 3l o o ez a0l s e oz 45 s s
0als AhIY ¢V Cavgm yo oS Dyg0 A Ojgo 4 1 Jado 10 pgw Jad jo 0ol &Il Dlastiue 4 axgi L 28

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic  Critical Value Prob.**
None * 0.999920 277.9373 69.81889 0.0000
At most 1 * 0.969779 127.0547 47.85613 0.0000
At most 2 * 0.888117 71.06698 29.79707 0.0000
At most 3 * 0.821112 36.02216 15.49471 0.0000
At most 4 * 0.411623 8.486207 3.841466 0.0036
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Food Security Indicator B2 C2 D1 V2

Food Security Indicator (-
1) 0.493911 0.012048- 034015 0.011755 0.172794
(0.14480) (0.01500) (0.04787) (0.00606) (0.42188)

[ 3.41105] 0-80315]-[ [0.71055] [1.93862] [ 0.40958]

B2(-1) -0.259199 1.128480 0.758711 -0.002835 -3.028482

(1.20782) (0.12513) (0.39932) (0.05058) (3.51914)
[-0.21460] [9.01864] [1.90001] [-0.05605] [-0.86058]

C2(-1) -1.029407 -0.012930 0.760663 0.001469 1.775841
(0.31857) (0.03300) (0.10532) (0.01334) (0.92818)
[-3.23136] [-0.39177] [7.22226] [0.11014] [1.91324]

D1(-1) 1.156158 0.026001 -0.058003 0.980325 -0.128475
(0.29967) (0.03105) (0.09908) (0.01255) (0.87313)
[ 3.85806] [0.83751] [-0.58544] [78.1196] [-0.14714]

V2(-1) 0.031405 -0.004126 0.020370 0.001533 0.784368
(0.04662) (0.00483) (0.01541) (0.00195) (0.13584)
[0.67362] [-0.85419] [1.32157] [0.78529] [5.77428]

R-squared 0.923517 0.975088 0.989748 0.997455 0.982587
Adj. R-squared 0.899984 0.967423 0.986594 0.996672 0.977230
Sum sq. resids 35.50936 0.381101 3.881289 0.062268 301.4442
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S.E. equation 1.652722 0.171218 0.546407 0.069209 4.815393
F-statistic 39.24310 127.2082 313.7747 1273.664 183.3958

Log likelihood -31.65571 9.154667 -11.73305 25.45918 -50.90481
Akaike AIC 4.072857 -0.461630 1.859228 -2.273242 6.211646
Schwarz SC 4.320183 -0.214304 2.106554 -2.025917 6.458971
Mean dependent 130.3889 9.511111 48.35556 94.11667 293.8889
S.D. dependent 5225941 0.948614 4.719200 1.199632 31.91144

Determinant resid covariance (dof adj.) 0.000557
Determinant resid covariance 0.000110

Log likelihood -45.62958

Akaike information criterion 7.847731

Schwarz criterion  9.084359
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