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Dependent Variable: LNY

Method: Least Squares

Date: 03/21/05 Time: 23:46

Sample (adjusted): 2533 2549

Included observations: 17 after adjusting endpoints
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Variable Coefficient Std. Error t-Statistic Prob
C 1.173349 2.721861 0.431083 0.6747
LNP(-1) 0.351273 0.240030 1.463452 0.1113
LNPD(-1) -0.495315 0.180154 -2.860410 0.0155
LNPS(-1) 1.017956 0.224209 4.540213 0.0008
LNRT 0.063059 0.250979 0.251251 0.8063
LNA(-1) 0.304498 0.247237 1.231602 0.2438
R-squared 0.822914 Mean dependent var 10.81192
Adjusted R- 0.742420 S.D. dependent var 0.200931
squared
S.E. of regression 0.101977 Akaike info criterion -1.457570
Sum squared resid ~ 0.114393 Schwarz criterion -1.163495
Log likelihood 18.38935 F-ststistic 10.22332
Durbin-Watson 2.151010 Prob(F-ststistic) 0.000757

stat




MI9WUINA 3 USamanandosnidszmaluil w.er. 2532-2551
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(MU Audn)

.9 Snamanandos
2532 37.997
2533 33.618
2534 40.948
2535 47.953
2536 40.289
2537 37.822
2538 50.597
2539 57.973
2540 56.393
2541 43.456
2542 50.332
2543 54.052
2544 49.563
2545 60.013
2546 74.259
2547 64.996
2548 49.586
2549 47.658
2550% 55.153
2551* 50.348
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