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LGGDP(-1) 0.817356 0.104754 0.016752 -0.078165 -0.038059
t [ 8.06214] [ 2.25694] [0.15667] [-1.21977] [-0.58960]
LGDPR(-1) 0.289424 0.443617 -0.227529 0.031250 -0.061027
t [0.91183] [ 3.05281] [-0.67967] [0.15576] [-0.30197]
LXMGDP(-1) 0.182755 0.229619 0.911937 -0.003904 0.004153
t [ 1.21487] [ 3.33409] [ 5.74780] [-0.04106] [ 0.04336]
LDI(-1) -0.012639 0.069387 0.072340 0.392490 -0.038841
t [-0.04288] [ 0.51424] [0.23272] [ 2.10685] [-0.20698]
LCPI(-1) 0.006611 0.108899 0.019232 0.100832 1.012157
t [ 0.07325] [ 2.63581] [ 0.20206] [ 1.76769] [ 17.6155]
C -4.546065 5.701834 2.933746 0.683068 0.914599
t [-1.24678] [3.41569] [ 0.76288] [ 0.29638] [ 0.39396]
R-squared 0.906914 0.964879 0.847587 0.957005 0.998369
Adj. R-squared 0.889013 0.958125 0.818276 0.948737 0.998055
Sum sq. resids 0.371957 0.077960 0.413750 0.148606 0.150785
S.E. equation 0.119608 0.054758 0.126149 0.075602 0.076154
F-statistic 50.66255 142.8596 28.91776 115.7453 3182.089
Log likelihood 25.86937 50.87063 24.16564 40.54902 40.31620
Akaike AIC -1.241835 -2.804414 -1.135352 -2.159314 -2.144762
Schwarz SC -0.967010 -2.529589 -0.860527 -1.884488 -1.869937
Mean dependent -1.380524 12.43980 3.816109 2.392312 3.193892
S.D. dependent 0.359025 0.267592 0.295922 0.333911 1.726659
Dete@lnant Residual 119E-11

Covariance

Log Likelihood (d.f. adjusted) 175.4228

Akaike Information Criteria -9.088924

Schwarz Criteria -7.714796
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2 0.103301 0.027063___| 0.018874___| -0.000881 0.000475
3 0.096052___| 0.039771 0.040592 0.001258 0.003292
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Period S.E. LGGDP LGDPR LXMGDP LDI LCPI
1 0.119608 100.0000 0.000000 0.000000 0.000000 0.000000
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