stats ppga
stats ppys

set regime1 gstart gend = regime1/ndraws
graph(header="MCMC Probability of Low Variance Regime")
# regime1
*
set regime2 gstart gend = regime2/ndraws
graph(header="MCMC Probability of high Variance Regime")
# regime2
*
@MCProcessIRF(model=MSSysRegModel,lower=lower,upper=upper,irf=irf)
spgraph(footer="Responses to Gasoline Shock",vfields=2,hfields=2,$
   xlabels=||"Regime 1","Regime2 "||,ylabels=||" Ysoybean ",$
"Gasoline"||)
do var=1,2
   table(noprint) / lower(var,1) upper(var,1) lower(var,2) upper(var,2)
   do shock=1,2
      graph(row=var,col=shock-4,max=%maximum,min=%minimum,nodates) 3
      # irf(var,shock)
      # lower(var,shock) / 2
      # upper(var,shock) / 2
end do shock
end do var
spgraph(done)
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OPEN DATA "C:\Users\adrangi\Documents\papers16\arju_commodities\crudePaperData_rats.xlsx"
DATA(FORMAT=XLSX,ORG=COLUMNS) 1 8486 date ppcu ppys ppyc ppkw ppga


stats ppga
stats ppys

set regime1 gstart gend = regime1/ndraws
graph(header="MCMC Probability of Low Variance Regime")
# regime1
*
set regime2 gstart gend = regime2/ndraws
graph(header="MCMC Probability of high Variance Regime")
# regime2
*
@MCProcessIRF(model=MSSysRegModel,lower=lower,upper=upper,irf=irf)
spgraph(footer="Responses to Gasoline Shock",vfields=2,hfields=2,$
   xlabels=||"Regime 1","Regime2 "||,ylabels=||" Ysoybean ",$
"Gasoline"||)
do var=1,2
   table(noprint) / lower(var,1) upper(var,1) lower(var,2) upper(var,2)
   do shock=1,2
      graph(row=var,col=shock-4,max=%maximum,min=%minimum,nodates) 3
      # irf(var,shock)
      # lower(var,shock) / 2
      # upper(var,shock) / 2
end do shock
end do var
spgraph(done)
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