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1. Scale Variable
2- Opportunity Cost of Holding Money
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Method: Least Squares
Date: 05/27/2000 Time: 19:24
Sample (adjusted): 1351:2 1377:4 :
Included observations: 107 after adjusting endpoints
Convergence achleved after 68 iterations
Backcast: 1350:4 1351:1
c -0.481566 | 0.419283 | -1.148547 0.2535
LOG(RGDPP) 0.187051 | 0.058671 | 3.188121 0.0019
INF -0,880323 | 0.052177 | -16.87200 | 0.0000
LOG(m2(-1)) 0.771865 | 0.032680 | 23.61877 | 0.0000
RGDPT 0.031420 | 0.010252 | 3.064794 0.0028
M2 0.856862 ; 0.033761 | 25.38001 0.0000
AR(4) 0.673338 | 0.087287 | 7.714061 0.0000
MA (2) 0.733587 | 0.086600 | 8.471016 0.0000
R-Squared 0.995324 Mean dependent var 3.865652
Adjusted R-squared 0.994993 S.D. dependent var  0.357180
S.E. of regression 0.025274 Akaike info criterion -4.446257
Sum squared resid 0.063239 Schwarz criterion -4.246420
Log fikelihood . 245 8748 F-statistic 3010.224
Durbin-Watson stat 2131622 Prob (F-statistic) 0.000000
Inverted AR Roots 0.




Actual & Fitted Value of LOG(M2/CPI)
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