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(2013), Lütkepohl (1993, 2006, 2010), Demirer i dr. (2018).

4.1. Opis podataka

Na  
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a

Google Standardna 

Prinos SD
0.1182 0.0001 0.0087

Standardna devijacija 0.1495 0.0033 0.0067
Minimalna vrijednost 0.0000 0.0155 0.0024
Maksimalna vrijednost 1.0000 0.0148 0.0578
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RAZMATRANIH VARIJABLI
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4.2. Inicijalni rezultati procjena
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noise

 
U MODELU

Google

2.5786** 8.6494*** 2.4348** 2.58  1.95  1.62
Konstanta 3.2962** 8.6343*** 3.2962** 3.46  2.88  2.57
Konstanta i trend 3.4176* 8.6962*** 5.4287*** 3.99  3.43  3.13

Napomena: *, ** i ***

h

ma 
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SD, GOOGLE I PRINOS

Google

SD 80.02  8.39 11.59  6.66
42.07 42.85 15.09 19.05

Prinos 12.97  4.42 82.61  5.80
Prema 18.35  4.27  8.89

) 

pa tako i o hrvatskome.
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. 

INDEKSA PRELIJEVANJA ŠOKOVA (B), DULJINA PROZORA = 30 MJESECI
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4.3. Provjera robusnosti rezultata

USPOREDBA UKUPNIH INDEKSA PRELIJEVANJA S OBZIROM  
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USPOREDBA NETO INDEKSA PRELIJEVANJA ŠOKOVA (LIJEVA OS, 

(DESNA OS, PUNA LINIJA)
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RV, GOOGLE I PRINOS

Google

RV 81.34  8.73  9.94  6.22
40.05 44.68 15.28 18.44

Prinos 10.63  4.60 84.77  5.08
Prema 16.89  4.44  8.40 29.74



T. ŠKRINJARIĆ: Međuovisnost prinosa, rizika i volumena online pretraživanja tržišnog indeksa: pristup prelijevanja...
EKONOMSKI PREGLED, 72 (1) 3-33 (2021)24

PROVJERA ROBUSNOSTI REZULTATA USPOREDBOM INDEKSA 
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4.4. Diskusija
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OPTIMALAN POMAK P VAR MODELA PREMA ODABRANIM 
KRITERIJIMA
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