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Dependent Variable: G

Method: Least Squares

Sample(adjusted): 1339 1380

Included observations: 42 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

C 256/0540 136/0020 1/882723 0/0670

G(-1) 0/937520 0/046097 20/33812 0/0000
R-squared 0/911824 Mean dependent var 2708/279
Adjusted R-squared 0/909620 S.D. dependent var 1356/330
S.E. of regression 407/7577 Akaike info criterion 14/90567
Sum squared resid 6650652 Schwarz criterion 14/98842
Log likelihood -311/0191 F-statistic 413/6391
Durbin-Watson stat 1/321551 Prob (F-statistic) 0/00000
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Dependent Variable: G
Method: Least Squares
Sample(adjusted): 1340 1380
Included observations: 41 after adjusting endpoints
Variable Coefficient Std. Error t-Statistic Prob.
C 264/899 136/4840 1/940887 0/0597

G(-1) 1/271599 0/152242 8/352491 0/000

G(-2) -0/164055 0/160540 -1/021893 0/3136
R-squared 0/917379 Mean dependent var 2763/745
Adjusted R-squared 0/903031 S.D. dependent var 1324/076
S.E. of regression 390/4773 Akaikeinfo criterion 15/00278
Sum squared resid 5793956 Schwarz criterion 15/05167
Log likelihood -301/2809 F-gatistic 210/9664
Durbin-Watson stat 2/108856 Prob (F-statistic) 0/00000
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Dependent Variable: TA
Method: Least Squares
Sampl e(adjusted): 1339 1380
Included observations: 42 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic | Prob.

C 109/4865 60/94576 1/796459 0/0800

TA(-1) 0/874505 0/085113 10/28524 0/0000
R-squared 0/725626 Mean dependent var 669/8750
Adjusted R-squared 0/718766 S.D. dependent var 333/7353
S.E. of regression 176/9848 Akaikeinfo criterion 13/23645
Sum squared resid 1252945 Schwarz criterion 13/31920
Log likelihood -275/9655 F-datistic 105/7862
Durbin-Watson stat 2/345837 Prob (F-statistic) 0/00000
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Dependent Variable: TA
Method: Least Squares
Sample(adjusted): 1340 1380
Included observations: 41 after adjusting endpoints
Variable Coefficient Std. Error t-Statistic Prob.
C 99/15406 65/02692 1/524816 0/1356
TA(-1) 0/680556 0/161210 41221546 0/0001
TA(-2) 0/222424 0/162378 1/369788 0/1788
R-squared 0/722791 Mean dependent var 682/6330
Adjusted R-squared 0/708202 S.D. dependent var 327/3480
S.E. of regression 176/8281 Akaikeinfo criterion 13/25859
Sum squared resid 1188190 Schwarz criterion 13/38397
Log likelihood -268/8011 F-gatistic 49/54047
Durbin-Watson stat 1/945616 Prob (F-statitic) 0/00000
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