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D(MIKKEI) D(PCR) D(CCl) D(VIX) D(LNVOLUME]
D(NIKKEI{-1}} 0.334 ** 0.000 * 0.000 0.001 0.000 ***
D(NIKKEI(-2)) 0.108 0.000 0.000 0.000 0.000
D(NIKKEI(-3]) 0.074 0.000 0.000 0.001 0.000 ® DIFFEEZHLOHLTND
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D(CCI(-3)) -63.814 0.002 -0.096 -0.212 0.009 ® D(PCR), D(ccl) 75§D(NIKKEI)(Z
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