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Depandent YVariable: LSDR1Y
Method: Least Squares
Date: 10/17/04 Time: 12:46
Sample: 1980 2003

Included observations: 24

‘Variable Coefficient  Sid. Error t-Statistic Prab.

o4 9.261103 0.096564 96.11329 0.0000

CR -1,04247 0.265129 -3,931934 0.0008

T -0.063431  0.mn2 -4.834524 0.0001

DRT 0.085998 0.018555 5,173637 0.0000

R-squared 0.79775 Mean dependent var 8.854855

Adjusted R-squared 0.737412 5.P. dependent var 0.230686

S.E. of regressian 0.166898 Akaike info criterion -0.715427

Sum squared resid 0,482341 Schwarz criterion -0.519084

Log likelihocd 12.58512 F-statistic 9.906771

Durhin-Watsan stat 1.90628 Prob(F-statistic) 0.000327
1Y e slod O1gas | ucdi gmo S — (=Y} Joa

Dependent Variable LSDC

Method: Least Squares
Date: 10/17/04 Time:12:54
Sample: 1980 2003

Included observations: 24

Variable Coefficient Std. Error t-Statistic Prob.

c 9.379778 0.133412 70.30861 0.0000
DR -1.605671 0.356301 -4.383476 0.0003
T 0095081 0018127 5204867 0000
ORT 0.148952 0.025636 5.810338 0.0000
R-sauared 0.746489 Mean dependent var 8754987
Adjusted R-squared 0.793462 5.D. dependent var 0.339976
5.E. of regression 0.21677 Akaike info criterion -0.0658952
Sum squared resid 0.939781 Schwarz criterion 0.127391
Log likelihood 4.82742 F-statistic 12.18175
Durbin-Watsan stat 1.849694 Prob{F-statistic) 0.000093
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Dependent Variable; LSDR2
Method: Least Squares
Date: 10/17/04 Time: 21:44
Sample: 1980 2003

Included observations: 24

Variable Coefficient  Std. Error t-Statistic Prob.

C 0.338931 0.070174 133.0832 0.0000
DR -0.730541  0.192671 -3.791660 0.0011

T -0.071381  0.009535 -7.486423 0.0000
DRT 0.080510  0.013484 5.970703 6.0000
R-squared 0.754200  Mean dependent var 8.826114
Adjusted R-squared 0.717330 5.0. dependent var 0.214455
S.E. of regression 0.1140192  Akalke info criterion -1.353898
Sum sguared resid 0.260005  Schwarz criterion -1.157556
Log likelihood 20.24678  F-statistic 20.45568
Durbin-Watson stat 1.075142 Prob{F-statistic) 0.000003

11 0 pled Cyga s (el b — (1) Jour
Dependent Variable: SDC2
Method: Least Squares
Date: 10/17/04 Time: 2:12
Sample: 1980 2003
Included observations: 24

Variable Coefficient  Std. Error t-Statistic  Proh.

C 8.425416 0.106733 7893882 0.0000

DR -0.742713  0.293050 -2.534422  0.0197

T -0.103770  0.014502 -7.155466  0.0000

DRT 0.094680  0.020509 4616464  4.0002

R-squared 0.758279 Mean dependent var 7.632724

Adjusted R-squared 0.722021 S.D. dependent var 0.328625
. 0173421 Akaike info criterion -

S.E. of regression 0.515173

. 0.601500 Schwarz criterion -

Sum squared resid 0.318831

LOQ likelihood 10.18207 F-statistic 20.91335

Durbin-Watson stat 1.918793 Prob(F-statistic) 0.000002
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