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Dependent Variable: LRER

Method: Least Squares
Time: 15:44

Date: 10/12/07

Sample (adjusted): 1341 1381

Included observations: 41 after adjustments

Variable

C
LRER(-1)
D57
DU57
DT
@TREND

R-squared
Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
Durbin-Watson stat

Coefficient

2.067627
0.732607
-0.10049
0.476302
-0.00275
-0.00657

0.978861
0.975841
0.081551
0.23277
47.83471
1.799685

Std. Error t-Statistic
0.502073 4.118181
0.065248 11.22796
0.113686 -0.883942

0.0774 6.153754
0.005183 -0.530095
0.004449 -1.476676

Mean dependent var
S.D. dependent var
Akaike info criterion
Schwarz criterion
F-statistic

Prob(F-statistic)

Prob.

0.0002

0.3828

0.5994
0.1487

8.172041

0.524673

-2.040718

-1.789951

324.1382
0
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ARCH Test:
F-statistic 11.69592 Probability 0.001510
Obs*R-squared 9.413991 Probability 0.002153

Test Equation:

Dependent Variable: RESID"2

Method: Least Squares

Date: 06/04/05 Time: 21:48

Sample (adjusted): 1342 1381

Included observations: 40 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

C 474865.9 318280.7 1.491972 0.1440
RESID"2(-1) 0.484079 0.141547 3.419930 0.0015
R-squared 0.235350 Mean dependent var 905496.7
Adjusted R-squared 0.215227 S.D. dependent var 2086927.
S.E. of regression 1848754. Akaike info criterion 31.74663
Sum squared resid 1.30E+14 Schwarz criterion 31.83107
Log likelihood -632.9326 F-statistic 11.69592
Durbin-Watson stat 1.745074 Prob(F-statistic) 0.001510

IS o 15903 -F Jou>

Correlogram of Residuals Squared

Date: 06/04/05 Time: 23:28
Sample: 1341 1381
Included observations: 41

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.483 0.483 10.285 0.001
I 0.028 -0.268 10.320 0.006
I -0.002 0.156 10.321 0.016
I 0.059 -0.007 10.488 0.033
I 0.096 0.080 10.942 0.053
I -0.003 -0.117 10.942 0.090
I -0.015 0.094 10.953 0.141
I -0.010 -0.082 10.959 0.204
I -0.026 0.016 10.997 0.276
I 0.165 0.253 12.540 0.251
I 11 0.061 -0.265 12.759 0.309
|
I
|
|
I
|
|
I
|

OCO~NOOPWN-=-

a
o

12 -0.095 0.070 13.313 0.347
13 -0.098 -0.086 13.918 0.380
14 -0.069 -0.007 14.226 0.433
15 -0.026 -0.055 14.273 0.505
16 -0.024 0.077 14.314 0.575
17 -0.009 -0.032 14.320 0.644
18 -0.015 -0.047 14.337 0.707
19 -0.007 0.146 14.341 0.763
20 0.003 -0.219 14.342 0.813
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LPI = f(LGDP,LGI,LRER, UNCR, LMK, DUM) (¥)
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