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LS // Dependent variable is IP ) Y i dlis
pDate: 12-15-1996 / Time: 11:56 Joo sl 2yl 25l )
SMPL range: 1339 -~ 1369 .
Number of observations: 31
VARIABLE COEFFICIENT STD. ERROR T-STAT. 2-TAIL SIG.
C 23.949344 41,333916 0.5794114 0.5675
GP -0.1067952 2.7551736 -0.0387617 0.9694
DY 0.0630785 0.0281336 2.2421109 0.0341%
IP(~1) 0.9366575 0.0599513 16.623644 0.0000
DD 535.81303 76.613965 6,9936731 0.0000
Dev -419.11213 125.34853 -3.3435743 0.0026
R-sguared 0.247613 Mean of dependent var 716.0936
Adjusted R-sguared 0.937136 s.D. of dependent var 405.9549
S.E. of regression 101.7837 sum of sguared resid 2568998.0
Log likelihood -183.9612 F-statistic 90.44439
Durbin-Watson stat 1.660800 Prob(F-statistic} 2.000000
tS // Cenendent Variable 1s IP
Date: 12-15-12398 / Time: 11:57
TIAPL range: 1339 - 1369
Number of observations: 31
VAPIAELE COEFFICIENT STD. ERRQCR T-STAT. Z2-TAIL SIG.
< 23.59119¢ 39.506749 0.5971433 0.555¢€
oY 0.0634064 0.0263119 2.4097936 0.0233
IP{-13 0.9352880 0.0474960 19.691950 0.£000
8]8 536.20204 74.481067 7.1991723 Q.0000
De7 -417.32406 114.29176 -3.65139¢22 0.0012
R-sguared 0.947610 Mean of dependent var 716.0936
Adjusted R-squared 0.939550 $.D. of dependent var 405.9549
S.E. of regressicn 99.81012 Sum of squared resid 259013.6
Log Yikelihood -183.9621 F-statistic 117.5702
Durbin-Watson stat 1.559331 Prob{F-statistic} 0.0000G0
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