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LS // Dependent Variable is LY
Date: 6-12-2007 / Time: 5:30
SMPL range: 1974 - 2006
Number of observations: 33

0.000000

VARIABLE COEFFICIENT STD. ERROR T-STAT. 2-TAIL SIG.
X1 -0.0001287  6.400E-05 -2.0105130 0.0545
X2 0.0555673  0.0075050  7.4040375 0.0000
X3 0.0001068 0.0001128 0.9470331 0.3520
X4 -1.442E-05  0.0001276 -0.1130413 0.9108
X5 0.0075200  0.0072893 1.0316486 0.3114
X6 0.1915765 0.2072910 0.9241911 0.3636
X8 -0.6139754  0.1351969 -4.5413434 0.0001

R-squared 0.863850  Mean of dependent var

1.872053

Adjusted R-squared 0.833595  S.D. of dependent var

0.517201

S.E. of regression 0.210981  Sum of squared resid

1.201846

Log likelihood 8.578617 F-statistic

28.55187

Durbin-Watson stat  0.851843 Prob(F-statistic)
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LS // Dependent Variable is LY
Date: 6-12-2007 / Time: 5:35
SMPL range: 1974 - 2006
Number of observations: 33

VARIABLE  COEFFICIENT STD. ERROR T-STAT. 2-TAIL
SIG.

X1 .0.0001033  2.746E-05  -3.7604719 0.0007
X2 0.0584902  0.0059981  9.7515056 0.0000
X8 20.6521083  0.1208738 -5.3949499  0.0000

R-squared 0.853604 Mean of dependent var
1.872053

Adjusted R-squared 0.844159 S.D. of dependent var
0.517201

S.E.ofregression ~ 0.204174 Sum of squared resid
1.292292

Log likelihood 7.345118 F-statistic

90.37743

Durbin-Watson stat ~ 0.666827 Prob(F-statistic)
0.000000
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Y = 00001033 X; + 0.0584902 X, -
0.6521083X;
(0.00002746) (0.0059981)

(0.1208738 )

R2=0.84 D.W=0.67
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LS // Dependent Variable is LY
Date: 6-12-2007 / Time: 6:36
SMPL range: 1974 - 1981
Number of observations: 8

VARIABLE COEFFICIENT STD.ERROR T-STAT. 2-TAIL
SIG.

C -4.1755111 0.4652989 -8.9738250
0.0000 )

X2 0.1369541 0.0119377 11.472432
0.0000
R-squared 0.949501 Mean of dependent var
1.148961

Adjusted R-squared 0.942287 S.D. of dependent var
0.415082

S.E. of regression 0.099717 Sum of squared resid
0.069605

Log likelihood 9.109197 F-statistic

131.6167

Durbin-Watson stat ~ 1.865381 Prob(F-statistic)
0.000009
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LS // Dependent Variable is LY
Date: 6-12-2007 / Time: 7:36
SMPL range: 1982 - 1991
Number of observations: 10

VARIABLE  COEFFICIENT STD.ERROR T-STAT. 2-TAIL
SIG.

C 1.3839895 0.6669912  2.0749740

0.0767

X2 0.0235915 0.0103926 2.2700310
0.0575

X3 -0.0002163 0.0001084 -1.9948872
0.0863
R-squared 0.624554 Mean of dependent var
1.945821

Adjusted R-squared  0.517283 S.D. of dependent var
0.168871

S.E. of regression 0.117328 Sum of squared resid
0.096361

Log likelihood 9.021821 F-statistic

5.822237

Durbin-Watson stat 2.675443 Prob(F-statistic)
0.032428 '
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LS // Dependent Variable is LY
Date: 6-12-2007 / Time: 7:51
SMPL range: 1992 - 2006
Number of observations: 135

VARIABLE COEFFICIENT STD.ERROR T-STAT. 2-TAIL
SIG.

X1 -0.0001422  1.522E-05 -9.3457836
0.0000

X2 0.0657364 0.0036380 18.069544
0.0000

X5 0.0125239 0.0059712 2.0974067
0.0578

R-squared 0.592325 Mean of dependent var
2.256729

Adjusted R-squared ~ 0.5243 79 S.D. of dependent var
0.123224

S.E. of regression 0.084982 Sum of squared resid
0.086663

Log likelihood 17.36924 F-statistic

8.717608

Durbin-Watson stat 1.735499 Prob(F-statistic)
0.004591
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