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Anexo 1

Especificacao e Testes para o Modelo VAR

Tabela A.1: Especificacdo das Variaveis do Modelo VAR

Variavel Coeficiente Erro Padrdo
CONSTANTE 0.0018 0.0077
D(LOG(CONSIND(-1))) -0.169697 0.1000
D(LOG(PESOCUPIND(-1))) 0.49208 0.3446
D(LOG(PRODFISIND(-1))) 0.172972 0.0667
D(LOG(TARMEDIND(-1))) -0.084037 0.0895
@SEAS(1) -0.01363 0.0117
@SEAS(2) 0.000938 0.0127
@SEAS(3) 0.028311 0.0151
@SEAS(4) -0.008364 0.0169
@SEAS(5) -0.006618 0.0135
@SEAS(6) 0.000798 0.0138
@SEAS(7) 0.017015 0.0091
@SEAS(8) 0.016336 0.0099
@SEAS(9) -0.003531 0.0090
@SEAS(10) 0.015198 0.0079
@SEAS(11) -0.007363 0.0089
d1208 -0.08525 0.0166
d0109 -0.093156 0.0195
VETOR DE COINTEGRAGAO 0.041352 0.0249

Tabela A.2: Teste de Quebra Estrutural da Série

TESTE CHOW

0.0000 0.0000
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Tabela A.3: Teste de Auto - Correlagao Serial dos Residuos

Lags
1

O 00 NO U B WN

[ o o = = Y
u B W N R O

LM-Stat
12.9909
12.2054
18.9289
22.5569

8.5811
15.0206
22.2768
28.2782

9.9195
27.3948
21.5975
19.3769
12.1820
21.3673
18.6461

Prob
0.6734
0.7297
0.2724
0.1261
0.9297
0.5231
0.1345
0.0293
0.8708
0.0373
0.1567
0.2496
0.7314
0.1648
0.2874

Tabela A.4: Teste de Normalidade dos Residuos

TESTE JARQUE -BERA

14.8319

0.0625

74
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Anexo 2

Especificacao e Testes para o Modelo BVAR

Tabela A.5: Especificacdo das Variaveis do Modelo BVAR

Variavel
CONSTANTE
D(LOG(CONSIND(-1)))
D(LOG(PESOCUPIND(-1)))
D(LOG(PRODFISIND(-1)))
D(LOG(TARMEDIND(-1)))
@SEAS(1)
@SEAS(2)
@SEAS(3)
@SEAS(4)
@SEAS(5)
@SEAS(6)
@SEAS(7)
@SEAS(8)
@SEAS(9)
@SEAS(10)
@SEAS(11)
AODec08
AOJan09

Coeficiente
29.7916
-0.793705
0.019046
0.183991
-0.023662
-0.016694
0.021296
0.023959
0.018183
-0.004602
0.003461
0.005452
0.005816
-0.013163
-0.00581
-0.014019
-0.056241
-0.07308

Tabela A.6: Teste de Auto - Correlacdo Serial dos Residuos

Lags
1

O 00 N O Ul A WN

[ S S G O S Y
u H WN R O

LM-Stat

4.4440
4.9400
5.6460
6.4660
7.2860
8.8360
9.7190
10.1490
10.1630
10.6250
10.6340
17.2880
17.5460
17.8440
17.8990

Prob
0.0750
0.0850
0.1300
0.1670
0.2000
0.1830
0.2050
0.2550
0.3370
0.3870
0.4740
0.1390
0.1760
0.2140
0.2680
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