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Dependent Variable: LOG(PER)
Method: Least Squares
Date: 05/08/07 Time: 09:10
Sample: 1357 1384
Included observations: 28
Variable Coefficient Std. Error t-Statistic Prob.
C 83.93767 34.18666 2.455276 0.0229
LOG(GDP) 1.340106 0.520203 2.576121 0.0176
LOG(PRICE) 0.622365 0.147259 4.226343 0.0004
LOG(IRATE) -8.574062 2.686124 -3.191983 0.0044
LOG(LE) -9.344322 3.812046 -2.451261 0.0231
LOG(FD) 0.481060 0.466716 1.030734 0.3144
DUM -0.050123 0.155998 -0.321302 0.7512
R-squared 0.961710 Mean dependent var 6.799197
Adjusted R-squared 0.950770 S.D. dependent var 0.947039
S.E. of regression 0.210128 Akaike info criterion -0.069883
Sum squared resid 0.927229 Schwarz criterion 0.263168
Log likelihood 7.978358 F-statistic 87.90726
Durbin-Watson stat 1.332236 Prob(F-statistic) 0.000000
Y JJ.A Ps) J,>- Y d 9l
Dependent Variable: LOG(PER)
Method: Least Squares
Date: 05/08/07 Time: 09:14
Sample(adjusted): 1357 1384
Included observations: 26 after adjusting endpoints
Convergence achieved after 7 iterations
Variable Coefficient Std. Error t-Statistic Prob.
C 72.90247 33.37952 2.184045 0.0282
LOG(GDP) 1.743719 0.421661 4.135356 0.0004
LOG(IPRICE) 0.614436 0.125281 4.904465 0.0001
LOG(IRATE) -8.005015 2.649378 -3.021470 0.0061
LOG(LE) -8.804491 3.794722 -2.320194 0.0296
AR(2) -0.094140 0.255886 -0.367899 0.0468
R-squared 0.967532 Mean dependent var 6.799197
Adjusted R-squared 0.946915 S.D. dependent var 0.945849
S.E. of regression 0.217925 Akaike info criterion -0.116668
Sum squared resid 0.949828 Schwarz criterion 0.121226
Log likelihood 6.132023 F-statistic 130.6634
Durbin-Watson stat 1.602849 Prob(F-statistic) 0.000000
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