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Dependent Variable: Y2

Method: Least Squares

Date: 03/07/06 Time: 05:07

Sample(adjusted): 1351 1383

Included observations: 33 after adjusting endpoints

Convergence achieved after 11 iterations

White Heteroskedasticity-Consistent Standard Errors & Covariance

Variable Coefficient  Std. Error t-Statistic Prob.
c 8.859478  2.511761 3.527197  0.0015
K2 -0.796753  0.349448 -2.280035  0.0304
L2 0.762707  0.389582 1.957758  0.0603
Z2 0.151801 0.065916  2.302943  0.0289
AR() 0.604051 0.061483  9.824703  0.0000

R-squared o 0.8931226 Mean dependent var 7.375316

Adjusted R-squared 0.921401 S.D. dependent var 1.173967

S.E. of regression 0.329128 Akaike info criterion 0.753988

Sum squared resid 3.033109 Schwarz criterion 0.980732

Log likelihood -7.440803 F-statistic 94.78219

Durbin-Watson stat 1.458981 Prob(F-statistic) 0.000000

Inverted AR Roots .60

Dependent Variable: Y2

Method: Least Squares

Date: 03/07/06 Time: 04:39

Sample: 1350 1380

Included observations: 31

White Heteroskedasticity-Consistent Standard Errors & Covariance

Variable Coefficient ~ Std. Error  t-Statistic  Prob.
c -4.112963 1492548 -2.755666  0.0102
K2 -0.279523  0.134897 -2.072114  0.0476
L2 22092502 0.183839 1247068  0.0000
R-squared 0.785740 Mean dependent var 7.047192
Adjusted R-squared 0.770436 S.D. dependent var 1.664325
S.E. of regression 0.767426  Akaike info criterion 2476910
Sum squared resid 17.80486 Schwarz criterion 2.615683
Log likelihood -35.39210 F-statistic 51.34117

Durbin-Watson stat 1.125901 Prob(F-statistic) 0.000000




