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LS // bependent Variable is D(LGDPF)
Oate: 9-07-1999 / Time: 15:18

SMPL ranga: 1340 - 1376

Humber of abservations: 37

VARIABLE COEFFICIENT STD. ERRCR T-8TAT. 2-TAIL SIG.
c 1.4303387 0,3124192 4,.5782681 o.0001
T 0.0189527 0.004A405 4,2680993 D.0002
puso 0.1374553 0.0412838 3,3295238 0.0023
OBS0O -0.0967292 D.D426622 -2.2673251 0.0307
DF50 -0 0157441 0.0039348 -4,0012033 Q.0004
LGDPF(-1) -0, 4595085 0.0998856 ~4, 6003472 0.0001
D(LGDPF(-1)) 0.2735313 0. 1360963 2.0098364 .05%35
R-squarad 0.539482 Mean of dependent var 0.025559
Adjusted R-squared 0.447378 5.D0. of dependent var 0.042274
8.E. of regression 0.031426 Sum of squared resid 0.029628
Lag 1ikelihood 79.4031 F-statistic 5.857328
Durbin-Watson stat 2.160984 Prob(F-statistic) 0.000391
LS // Dependent variable 1s LGDPF
Data: 9-07-198%9 / Time: 15:19
SMPL range: 1340 - 1376
Number of observations: 37
Convergance achleved after it {terations
VARIABLE CDEFFICIENT STD. ERROR T=STAT. 2-TAIL 81G,
c 3.4494653 0.2D66781 16,.690039 0.0000
T 0.0198243 0.0073451% 2.60839841 0.0112
MA{1) —0.3006649 D, 1718857 -1.7492140 0.0902
MA{2} 0.5406819 0. 15355056 3,521189%0 0.0014
AR(1) 1.4284461 0.1747028 £.1764441 0.0000
AR(2} -p.5211015 0.1747116 ~2.9826377 0.00565
R-squared 0,986930 Mean of depanden% var 3.843930
Adjusted R-squared 0.984830 5.D. of dependent var 0.259665
5.E. of regression 0.036848 sum of squared rasid 0.042091
Log likelihood 72,90790 F-statistic 469.9897
Durbin-wWatson stat 1.975871 Proh(F-statistic) 0. D0G00D
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i) il

(g) cs sy m

range 1338 - 1376 | series: current=113 maximum=488 } output LPTY:
| Too meny series for automatic update - Use C command te display series 1ist 1

L8 // Dependent varieble is RR
Date: 9-07-1999 / Time: 15:22
SMPL range: 133% - 1375
Number. of observations: 34

YARIABLE COEFFICIENT 'STD. ERROR T=STAT. 2~TAIL RIG.
RR?7 =-0.0889370 0.0381308 -2.3324185 0.0257
RRS 0.1294E15 0.0637687 2,4077491 0.0216
RRY 0.3586530 0,.1735994 2.065930¢% .0468
R11(-1) -0, 1499954 0.0778630 -1.9264010 0.0624
R=-squared 0.4272146 Mean of dependent var 0.003766
Adjusted R-squarad 0.376676 §.D. of dependent var 0.033087
5.E. of ragressicn 0. 0300740 Sum of squared resid 0.030742
Log 11kelihood 81.3548] F~statistic 8.453061
Durbin-watson stat 1.7B167T Prob{F-statistic) 0.000248

L5 // Dependent Variable is LARB
Date: 8-07-198% / Time: 15:22
SMPL range: 1339 - 1{37E

Number of observations: 38

YARIABLE COEFFICIENT  STD. ERROR T-STAT.  2=-TAIL sIg.

c 2.1868013  0.1098465  19.907785  0.0000

LLON 0.5203544 G, 0302774 17, 186004 0.0000
R~squared 0.B91356 Mean of depandéai va; ----- 5?558855
Adjusted R-sguared {.8883139 8.D. of dependent var 0.578430
S.E. of regression 1,192618 .Sum of squared resid 1.338671
Log 1ikelihood 9.695237 F-statistic 295, 3587
Durbin-wWatson stat 0.225226 Frob{F-statistic) 0.000000
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