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LS // Dependent Varialble is LIMF

bate: T-31-1986 / Time: 22:20
SMPL range: 1350 - 1372
Number of observations: 23
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VARLABLE COEFFICIENT 5TD. ERROR T-STAT. 2-TAIL SIG.

i -17.502915 J.0311117 -5.7744208 0.0000

LROI 0.6540402 0.0817835 7.997214%9 (1. 0000

Lo 1. 7384433 0.2653235 6.5521662 0.0000

DUM 0.3998433 0.0775884 5,1533902 ¢.0001

Alt(L) 0.4252717 0.1653677 2.5716732 0.0192
R-squared 0.971632 Mean of dependent var 7.163699
Adjusted K-asquaced U.965:328 S.D. of dependent var 0. 7606861
S.E. ol regression 0.141648 Sum of squared resid U.361105
Log likelihood 15.113634 F-statistic 154,125
Durbin-Watson stat 1.9147933 Prob(F-statistic) 0. 000000
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