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Variance Inflation Factors
Date: 03/10/19 Time: 20:31
Sample: 1 468 |
Included observations: 468
Coefficient Uncentered Centered
Variable Variance VIF VIF
C 0.562621 2.374188 NA
X 1= gl A 0.040259 4.122043 1.384047
X 2=4m ) 0.001482 1.529679 1.307976
X3=AS )l A 0.058979 3.036272 2.397163
X4=5)0Y) Galas aaa 0.025478 1.623644 1.090543
X 5= s 5all 8Ll 0.045265 4.284453 1.168761
X 6=4 sSall ALl 0.412137 2.100888 1.124702
XT7= 33 3~ ag) 0.075896 1.277427 1.080334
71=38 i) aas 0.024877 4.358069 2.386174
Z2=48 Al e 0.075478 1.223598 1.082858
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Dependent Variable: Y1 = Jdalall Jlall () ) sila s
Method: Least Squares
Date: 03/10/19 Time: 20:40
Sample: 1 468 |
Included observations: 468

Variable Coefficient |Std. Error| t-Statistic | Prob.

C 0.334587 |0.051191 | 14.34985 | 0.0000

X 1= sl A -0.387200 |0.016108 | -24.03837 | 0.0000
X 2= )l 0.083416 |0.038499 | 2.166741 | 0.0308
X3=4S )il 48 0.006397 |0.002881 | 2.220574 | 0.0269
X4=5_)10Y) Galaa pan -0.007654 |0.001801 | -1.473589 | 0.0313
X 5= al) ASLa) 0.024818 |0.016264 | 1.296270 | 0.0272
X6=414 Sl 4.1l 0.024295 |0.011710| 1.220730 | 0.0228
XT7=d 51l 5 s agas) -0.043445 |0.029926 | -1.451778 | 0.1472
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Z71=4S )il aaa 0.048254 |0.003396 | 1.074700 | 0.0205
Z72=4S il e 0.023567 |0.000658 | 1.558785 | 0.0366
R-squared 0.668233 Mean 0.405685
Adjusted R-squared 0.661713 S.D. dependent var | 0.123572
S.E. of regression 0.071872 Akaike info -2.406716
Sum squared resid 2.365857 Schwarz criterion |-2.318073
Log likelihood 573.1715 Hannan-Quinn |-2.371836
F-statistic 102.4985 Durbin-Watson stat | 1.531440
Prob(F-statistic) 0.000000 |
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Dependent Variable: Y1 Jatall Jual il 5 ila s

Method: Least Squares
Date: 03/10/19 Time: 20:45

Sample: 1 468
Included observations: 468
Variable Coefficient Std. Error t-Statistic Prob.
C 0.314149 0.049277 14.49261 0.0000
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X1=0 sl A -0.390198 0.015994 -24.39660 0.0000
X2=4 0.079316 0.038441 2.063309 0.0396
X3=A< il 4 0.006929 0.002861 2.422138 0.0158
X4=5 131 (alas ana -0.002704 0.001803 -1.499758 0.0344
X 5= 5all 481 0.007407 0.016185 1.457651 0.0474
X6=A20 sSall ALl 0.015178 0.011708 2.296328 0.0155
Z1=4S )il aaa 0.048182 0.003339 1.853897 0.0236
72=4S )il yec 0.025309 0.023657 1.669924 0.0386
R-squared 0.679706 Mean dependent var 0.405685
/Adjusted R-squared 0.668897 S.D. dependent var 0.123572
S.E. of regression 0.003959 Akaike info criterion -2.406398
Sum squared resid 2.376744 Schwarz criterion -2.326620
Log likelihood 572.0972 Hannan-Quinn criter. -2.375006
F-statistic 114.7704 Durbin-Watson stat 1.825598
Prob(F-statistic) 0.000000 |
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50
Series: Residuals
Sample 1 468
40 w Observations 468
- Mean 0.00898
304 o L Median 0.00864
- Maximum 0.17319
— Minimum -0.20655
204 Std. Dev. 0.07134
Skewness -0.58527
Kurtosis 3.41214
10
Jarque-Bera  20.0305
Probability 0.09680
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oaladd) ) gasyaa g Bas g Ao )l Jase g lai )l o) (A jlasiV) Jalae dad
ADle dllia o) A Ll H0ds Lain a9 Y OA ) ladey (galill Jgatll 5 )60
A i) ) i (o3 Jpn 5553 (s (5 ibes 3,00 A (s A
Lain o VY laday ga@il) J gaill 390 (alddd) ) (g3 8as) 5 Bas 50 48 )0
b oRlia) U ga30 30y udae slimel aae (g sill o) ) gl <yl
O Al A83e dllia o ) laaiy) Lisl gl ali Cua ki) Jpadll 5 ) 50
81 ulas clime ) dae o) ) LalSE gatill J gatll 3 50 (g8 )laY) (pdaa ana

e V£l sal il 3 5 Caumdi) aal s 3o
(s 81) Jgall B ) g8 9 Aliioval) ) piiiall adaial) jlasdy) LR 3(£) ad Jgaadl

Dependent Variable: Y2 =casill J il 5 ) 5
Method: Least Squares
Date: 03/10/19 Time: 21:30
Sample: 1 468 |
Included observations: 468
Variable Coefficient | Std. Error | t-Statistic Prob.
C 120.9444 | 111.1222 | 8.530646 0.0000
X1=sll A -86.40857 | 34.96516 | -2.471276 | 0.0138
X2=4a )l -158.4125 | 83.56979 | -6.681990 | 0.0000
X3=48 ) dad -12.00853 | 6.252987 | -2.920447 | 0.0254
X4=5_ )13} Galas aas -14.99687 | 3.909286 | -3.836216 | 0.0001
X 5= 0 3all 4 8Ll 56.08041 |35.30436 | 2.588484 0.0129
X 6=420 sSal) ASLall 12.65897 |25.41895 | 2.498013 0.0187
X 7= sl 3 ya agusl) 139.6174 | 64.96045 | 2.149267 0.0321
Z71=4S )il aaa -22.58251 | 7.371138 | -3.063639 | 0.0023
Z2=48 i) jee -1.034579 | 1.427514 | -2.724742 0.0290
R-squared 0.358798 Mean dependent var | 624.2009
Adjusted R-squared 0.342267 S.D. dependent var | 168.4575
Yord S e sall aal U aaall el aladll
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S.E. of regression 1.560150 Akaike info criterion |12.95892
Sum squared resid 11148.29 Schwarz criterion | 13.04756
Log likelihood -3022.387 Hannan-Quinn criter. | 12.99380
F-statistic 19.06525 Durbin-Watson stat | 1.824029
Prob(F-statistic) 0.000000 |
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= Series: Residuals
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