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tsline command................... 48
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twoway
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unit root, ... 82, 376-380
PrOCESS. .ottt 377
testing for................ 380-385
univariate time-series models ... ... 145
usecommand ...................... 21
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VAR.......... see vector autoregression
var command ..................... 345
varbasic command........... 307-309
varbench command........... 327-329
vargranger command............. 338
Variance . ...t 72
varlist .. ... 15
varlmar command................. 313
varnorm command ............ 313-314
varsoc command....305-306, 399-400
varstable command.......... 309-312
varwle command............. 314-315
veccommand................. 405-421
veclmar command................. 414
VECMS...... see vector error-correction

model
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vecstable command .............. 414
vector autoregression, ......... 300-303
TECUISIVE ..o vveeennnn 303, 330
reduced-form............. 302, 305
stationarity .............. 305, 309
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weak stationarity .............. 81, 209
weight ... 18
weighted moving averages..... 122-125
white noise...................... 80-82
wntestb command................. 256
wntestq command................. 255
X

xcorr command .............. 331-333
xmlsave command.................. 24
xmluse command................... 24



