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GDP Rubber
1993 Q1 755.55 8.3
Q2 755.57 5.59
Q3 811.12 7.9
Q4 842.98 8.59
1994 Q1 886.1 8.28
Q2 870.96 6.73
Q3 896.84 11.89
Q4 975.44 14.91
1995 Q1 1033.86 17.04
Q2 1026.37 15.89
Q3 1032.86 14.35
Q4 1093.14 13.98
1996 Q1 1116.55 18.68
Q2 1146.09 12.41
Q3 1154.27 16.84
Q4 1194.12 15.44
1997 Q1 1158.08 15.91
Q2 1165.72 10.23
Q3 1182.02 14.83
Q4 1226.79 16.48
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GDP Rubber
1998 Ql 867,352 179.8
Q2 831,219 180.6
Q3 842,943 181
Q4 923,187 181.5
1999 Ql 925,577 183.3
Q2 719,305 185.4
Q3 662,415 187
Q4 658,899 187.2
2000 Ql 709,065 188.5
Q2 717,789 192.4
Q3 685,245 197.5
Q4 714,340 198.4
2001 QI 1210.83 20.31
Q2 1117.12 10.97
Q3 1112.06 13.6
Q4 1186.44 10.53
2002 Ql 1159.8 10.48
Q2 1108.84 8.5
Q3 1152.23 10.6
Q4 1216.21 14.37
2003 Ql 1231.24 11.72
Q2 1189.98 15.14
Q3 1212.12 15.44
Q4 1289.39 18.42
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2004 Q1 1284.7 14.47
Q2 1572.33 30.5
Q3 1614.29 30.96
Q4 1730.96 41.09
2005 Q1 1715.23 33.75
Q2 1693.98 28.05
Q3 1790.74 42.33
Q4 1904.28 44.74

111 : International Financial Statistics.
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#1374 U-1 LLAAIAT Mackinnon Critical Value of Unit Root test Y99 GDPT 1(0)

Lag4
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6120 -3.5745 -4.1630
5% Critical Value -1.9478 -2.9241 -3.5066
10% Ceritical Value -1.6195 -2.5997 -3.1828
Lag3
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6110 -3.5713 -4.1584
5% Critical Value -1.9476 -2.9228 -3.5045
10% Ceritical Value -1.6194 -2.5990 -3.1816
Lag?2
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6100 -3.5682 -4.1540
5% Critical Value -1.9474 -2.9215 -3.5025
10% Ceritical Value -1.6193 -2.5983 -3.1804




Lag1

Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6090 -3.5653 -4.1498
5% Critical Value -1.9473 -2.9202 -3.5005
10% Ceritical Value -1.6192 -2.5977 -3.1793
Lag0
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6081 -3.5625 -4.1458
5% Critical Value -1.9471 -2.9190 -3.4987
10% Ceritical Value -1.6191 -2.5970 -3.1782
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Lag4
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6132 -3.5778 -4.1678
5% Critical Value -1.9480 -2.9256 -3.5088
10% Ceritical Value -1.6195 -2.6005 -3.1840
Lag3
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6120 -3.5745 -4.1630
5% Critical Value -1.9478 -2.9241 -3.5066
10% Critical Value -1.6195 -2.5997 -3.1828
Lag?2
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6110 -3.5713 -4.1584
5% Critical Value -1.9476 -2.9228 -3.5045
10% Ceritical Value -1.6194 -2.5990 -3.1816




Lag1

Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6100 -3.5682 -4.1540
5% Critical Value -1.9474 -2.9215 -3.5025
10% Critical Value -1.6193 -2.5983 -3.1804
Lag0
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6090 -3.5653 -4.1498
5% Critical Value -1.9473 -2.9202 -3.5005
10% Critical Value -1.6192 -2.5977 -3.1793
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A13719 U-3 UAAIAT Mackinnon Critical Value of Unit Root test Y99 Rubber 7 1(0)

Lag4
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6120 -3.5745 -4.1630
5% Critical Value -1.9478 -2.9241 -3.5066
10% Ceritical Value -1.6195 -2.5997 -3.1828
Lag3
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6110 -3.5713 -4.1584
5% Critical Value -1.9476 -2.9228 -3.5045
10% Critical Value -1.6194 -2.5990 -3.1816
Lag?2
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6100 -3.5682 -4.1540
5% Critical Value -1.9474 -2.9215 -3.5025
10% Ceritical Value -1.6193 -2.5983 -3.1804




Lag1

Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6090 -3.5653 -4.1498
5% Critical Value -1.9473 -2.9202 -3.5005
10% Critical Value -1.6192 -2.5977 -3.1793
Lag0
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6081 -3.5625 -4.1458
5% Critical Value -1.9471 -2.9190 -3.4987
10% Critical Value -1.6191 -2.5970 -3.1782
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Lag4
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6132 -3.5778 -4.1678
5% Critical Value -1.9480 -2.9256 -3.5088
10% Ceritical Value -1.6195 -2.6005 -3.1840
Lag3
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6120 -3.5745 -4.1630
5% Critical Value -1.9478 -2.9241 -3.5066
10% Critical Value -1.6195 -2.5997 -3.1828
Lag?2
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6110 -3.5713 -4.1584
5% Critical Value -1.9476 -2.9228 -3.5045
10% Ceritical Value -1.6194 -2.5990 -3.1816




Lag1

Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6100 -3.5682 -4.1540
5% Critical Value -1.9474 -2.9215 -3.5025
10% Critical Value -1.6193 -2.5983 -3.1804
Lag0
Without Trend With Intercept With Trend
Critical Value and and
Intercept Intercept
1% Critical Value -2.6090 -3.5653 -4.1498
5% Critical Value -1.9473 -2.9202 -3.5005
10% Critical Value -1.6192 -2.5977 -3.1793
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MANHIN A

A1 A-1 NMINATDU unit root Y8915 GDP N52A1 1(0)

Lag0 5291 level without trend and intercept

ADF Test Statistic 3.627341 1% Critical Value* -2.6081
5% Critical Value -1.9471
10% Critical Value -1.6191
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP)
Method: Least Squares
Date: 09/01/06 Time: 00:13
Sample(adjusted): 1993:2 2005:4
Included observations: 51 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
GDP(-1) 0.002536 ~ 0.000699  3.627341 0.0007
R-squared -0.003753 Mean dependent var 0.018126
Adjusted R-squared -0.003753 S.D. dependent var 0.035368
S.E. of regression 0.035435  Akaike info criterion -3.822836
Sum squared resid 0.062781  Schwarz criterion -3.784957
Log likelihood _98.48232  Durbin-Watson stat 1.810265




Lag03 2@ level with intercept

ADF Test Statistic -0.824507 1% Critical Value* -3.5625
5% Critical Value -2.9190
10% Critical Value -2.5970
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP)
Method: Least Squares
Date: 09/01/06 Time: 00:18
Sample(adjusted): 1993:2 2005:4
Included observations: 51 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
GDP(-1) -0.019759  0.023964 -0.824507 0.4136
C 0.158287  0.170066  0.930736 0.3566
R-squared 0.013684 Mean dependent var 0.018126
Adjusted R-squared -0.006445 S.D. dependent var 0.035368
S.E. of regression 0.035482  Akaike info criterion -3.801145
Sum squared resid 0.061690 Schwarz criterion -3.725387
Log likelihood 98.92920  F-statistic 0.679812
Durbin-Watson stat 1.803131  Prob(F-statistic) 0.413647
Lag0 5201 level with trend and intercept
ADF Test Statistic -2.159351 1% Critical Value* -4.1458
5% Critical Value -3.4987
10% Critical Value -3.1782
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP)
Method: Least Squares
Date: 09/01/06 Time: 00:19
Sample(adjusted): 1993:2 2005:4
Included observations: 51 after adjusting endpoints
Variable Coefficient ~ Std. Error t-Statistic Prob.
GDP(-1) -0.160758  0.074447 -2.159351 0.0358
C 1.104122  0.502299  2.198139 0.0328
@TREND(1993:1) 0.002091  0.001049  1.993832 0.0519
R-squared 0.089123 Mean dependent var 0.018126
Adjusted R-squared 0.051170 S.D. dependent var 0.035368
S.E. of regression 0.034452  Akaike info criterion -3.841498
Sum squared resid 0.056972  Schwarz criterion -3.727861
Log likelihood 100.9582  F-statistic 2.348228
Durbin-Watson stat ~_ 1.704122  Prob(F-statistic) 0.106423




A1314 A-2 NMINATDY unit root Y9IAW15 GDP N52A1 I(1)

Lag03 2@ level without trend and intercept

ADF Test Statistic -5.144354 1% Critical Value* -2.6090
5% Critical Value -1.9473
10% Critical Value -1.6192
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP,2)
Method: Least Squares
Date: 09/01/06 Time: 00:20
Sample(adjusted): 1993:3 2005:4
Included observations: 50 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
D(GDP(-1)) -0.725560  0.141040 -5.144354 0.0000
R-squared 0.350254 Mean dependent var 0.001229
Adjusted R-squared 0.350254  S.D. dependent var 0.048085
S.E. of regression 0.038760  Akaike info criterion -3.643070
Sum squared resid 0.073614  Schwarz criterion -3.604829
Log likelihood _92.07674_ Durbin-Watson stat 1.711374
Lag03 2@ level with intercept
ADF Test Statistic -6.320228 1% Critical Value* -3.5653
5% Critical Value -2.9202
10% Critical Value -2.5977
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP,2)
Method: Least Squares
Date: 09/01/06 Time: 00:20
Sample(adjusted): 1993:3 2005:4
Included observations: 50 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
D(GDP(-1)) -0.921281  0.145767 -6.320228 0.0000
C 0.017129  0.005665  3.023587 0.0040
R-squared 0.454206 = Mean dependent var 0.001229
Adjusted R-squared 0.442835 S.D. dependent var 0.048085
S.E. of regression 0.035892  Akaike info criterion -3.777409
Sum squared resid 0.061836  Schwarz criterion -3.700928
Log likelihood 96.43523  F-statistic 39.94528
Durbin-Watson stat 1.805661_ Prob(F-statistic) 0.000000




Lag03 2@ level with trend and intercept

ADF Test Statistic -6.262094 1% Critical Value* -4.1498
5% Critical Value -3.5005
10% Critical Value -3.1793
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP,2)
Method: Least Squares
Date: 09/01/06 Time: 00:20
Sample(adjusted): 1993:3 2005:4
Included observations: 50 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
D(GDP(-1)) -0.924061  0.147564 -6.262094 0.0000
C 0.019701  0.011189 1.760781 0.0848
@TREND(1993:1) -9.52E-05  0.000356 -0.267434 0.7903
R-squared 0.455035 Mean dependent var 0.001229
Adjusted R-squared 0.431845 S.D. dependent var 0.048085
S.E. of regression 0.036245  Akaike info criterion -3.738930
Sum squared resid 0.061742 Schwarz criterion -3.624208
Log likelihood 96.47325  F-statistic 19.62206
Durbin-Watson stat _ 1.806091  Prob(F-statistic) 0.000001
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A1319 A-3 NMINATOU unit root YIALI5 Rubber NILAU 1(0)

Lag03 2@ level without trend and intercept

ADF Test Statistic 0.678104 1% Critical Value* -2.6081
5% Critical Value -1.9471
10% Critical Value -1.6191
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RUBBER)
Method: Least Squares
Date: 09/01/06 Time: 00:21
Sample(adjusted): 1993:2 2005:4
Included observations: 51 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
RUBBER(-1) 0.008486  0.012514 0.678104 0.5008
R-squared -0.008610 Mean dependent var 0.033032
Adjusted R-squared -0.008610 S.D. dependent var 0.249444
S.E. of regression 0.250515  Akaike info criterion 0.088820
Sum squared resid 3.137897  Schwarz criterion 0.126699
Log likelihood _ -1.264905_  Durbin-Watson stat 2.615702
Lag03 2@ level with intercept
ADF Test Statistic -1.519089 1% Critical Value* -3.5625
5% Critical Value -2.9190
10% Critical Value -2.5970
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RUBBER)
Method: Least Squares
Date: 09/01/06 Time: 00:21
Sample(adjusted): 1993:2 2005:4
Included observations: 51 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
RUBBER(-1) -0.111513  0.073408 -1.519089 0.1352
C 0.341199  0.205773  1.658134 0.1037
R-squared 0.044976 = Mean dependent var 0.033032
Adjusted R-squared 0.025486  S.D. dependent var 0.249444
S.E. of regression 0.246245  Akaike info criterion 0.073443
Sum squared resid 2.971183 Schwarz criterion 0.149201
Log likelihood 0.127209 F-statistic 2.307630
Durbin-Watson stat 2.440806_ Prob(F-statistic) 0.135167




Lag03 2@ level with trend and intercept

ADF Test Statistic -3.101568 1% Critical Value* -4.1458
5% Critical Value -3.4987
10% Critical Value -3.1782
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RUBBER)
Method: Least Squares
Date: 09/01/06 Time: 00:21
Sample(adjusted): 1993:2 2005:4
Included observations: 51 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
RUBBER(-1) -0.349159  0.112575 -3.101568 0.0032
C 0.747988  0.246415  3.035478 0.0039
@TREND(1993:1) 0.009613  0.003592  2.676045 0.0102
R-squared 0.168961 Mean dependent var 0.033032
Adjusted R-squared 0.134334  S.D. dependent var 0.249444
S.E. of regression 0.232085  Akaike info criterion -0.026401
Sum squared resid 2.585453  Schwarz criterion 0.087236
Log likelihood 3.673217 F-statistic 4.879504
Durbin-Watson stat ~_ 2.171096 _ Prob(F-statistic) 0.011774
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A1314 A-4 NMINATOU unit root Y9IAWI5Rubber NFZAL 1(1)

Lag03 2@ level without trend and intercept

ADF Test Statistic -9.917050 1% Critical Value* -2.6090
5% Critical Value -1.9473
10% Critical Value -1.6192
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RUBBER,?2)
Method: Least Squares
Date: 09/01/06 Time: 00:22
Sample(adjusted): 1993:3 2005:4
Included observations: 50 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
D(RUBBER(-1)) -1.310243  0.132120 -9.917050 0.0000
R-squared 0.667288 Mean dependent var 0.009013
Adjusted R-squared 0.667288 S.D. dependent var 0.407410
S.E. of regression 0.234999  Akaike info criterion -0.038673
Sum squared resid 2.706004  Schwarz criterion -0.000433
Log likelihood _1.966826_ Durbin-Watson stat 1.960137
Lag03 2@ level with intercept
ADF Test Statistic -10.19318 1% Critical Value* -3.5653
5% Critical Value -2.9202
10% Critical Value -2.5977
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RUBBER,?2)
Method: Least Squares
Date: 09/01/06 Time: 00:23
Sample(adjusted): 1993:3 2005:4
Included observations: 50 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
D(RUBBER(-1)) -1.337326  0.131198 -10.19318 0.0000
C 0.052589  0.033002  1.593527 0.1176
R-squared 0.684005 Mean dependent var 0.009013
Adjusted R-squared 0.677421 S.D. dependent var 0.407410
S.E. of regression 0.231393  Akaike info criterion -0.050224
Sum squared resid 2.570042 Schwarz criterion 0.026257
Log likelihood 3.255596  F-statistic 103.9009
Durbin-Watson stat 2.014736_ Prob(F-statistic) 0.000000




Lag03 2@ level with trend and intercept

ADF Test Statistic -10.07742 1% Critical Value* -4.1498
5% Critical Value -3.5005
10% Critical Value -3.1793
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RUBBER,2)
Method: Least Squares
Date: 09/01/06 Time: 00:23
Sample(adjusted): 1993:3 2005:4
Included observations: 50 after adjusting endpoints
Variable Coefficient  Std. Error t-Statistic Prob.
D(RUBBER(-1)) -1.337606  0.132733 -10.07742 0.0000
C 0.049889  0.069162  0.721331 0.4743
@TREND(1993:1) 0.000102  0.002294  0.044572 0.9646
R-squared 0.684018 Mean dependent var 0.009013
Adjusted R-squared 0.670572  S.D. dependent var 0.407410
S.E. of regression 0.233836  Akaike info criterion -0.010266
Sum squared resid 2.569933 Schwarz criterion 0.104455
Log likelihood 3.256653  F-statistic 50.87131
Durbin-Watson stat ~_ 2.014338_ Prob(F-statistic) 0.000000
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M135719 9-1 : N39iN GDP 11]u Dependent

Dependent Variable: GDP
Method: Least Squares
Date: 09/01/06 Time: 00:24
Sample: 1993:1 2005:4
Included observations: 52

Variable Coefficient  Std. Error  t-Statistic Prob.
C 6.007072  0.079912  75.17104 0.0000
RUBBER 0.393523  0.028281  13.91484 0.0000
R-squared 0.794765 Mean dependent var 7.102430
Adjusted R-squared 0.790660 S.D. dependent var 0.216850
S.E. of regression 0.099217  Akaike info criterion -1.745319
Sum squared resid 0.492197  Schwarz criterion -1.670271
Log likelihood 47.37829  F-statistic 193.6228
Durbin-Watson stat ~~ 0.776162_ Prob(F-statistic) 0.000000
Cointegration of GDP
ADF Test Statistic -3.984909 1% Critical Value* -2.6081
5% Critical Value -1.9471
10% Critical Value -1.6191
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(EEGDP)
Method: Least Squares
Date: 09/01/06 Time: 00:26
Sample(adjusted): 1993:2 2005:4
Included observations: 51 after adjusting endpoints
Variable Coefficient  Std. Error  t-Statistic Prob.
EEGDP(-1) -0.433595  0.108809 -3.984909 0.0002
R-squared 0.238366 Mean dependent var 0.005127
Adjusted R-squared 0.238366 S.D. dependent var 0.087256
S.E. of regression 0.076150 Akaike info criterion -2.292806
Sum squared resid 0.289942  Schwarz criterion -2.254927
Log likelihood 59.46656_ Durbin-Watson stat 2.383549
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M1519 9-2 : NFAUN Rubber 11U Dependent

Dependent Variable: RUBBER
Method: Least Squares

Date: 09/01/06 Time: 00:27
Sample: 1993:1 2005:4
Included observations: 52

Variable Coefficient  Std. Error  t-Statistic Prob.
C -11.56070  1.031325 -11.20956 0.0000
GDP 2.019614  0.145141  13.91484 0.0000
R-squared 0.794765 Mean dependent var 2.783466
Adjusted R-squared 0.790660 S.D. dependent var 0.491256
S.E. of regression 0.224768  Akaike info criterion -0.109797
Sum squared resid 2.526025 Schwarz criterion -0.034749
Log likelihood 4.854714  F-statistic 193.6228
Durbin-Watson stat ~~ 1.000388_ Prob(F-statistic) 0.000000
Cointegration of Rubber
ADF Test Statistic -4.257598 1% Critical Value* -2.6081
5% Critical Value -1.9471
10% Critical Value -1.6191
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(EERUBBER)
Method: Least Squares
Date: 09/01/06 Time: 00:28
Sample(adjusted): 1993:2 2005:4
Included observations: 51 after adjusting endpoints
Variable Coefficient  Std. Error  t-Statistic Prob.
EERUBBER(-1) -0.517162  0.121468 -4.257598 0.0001
R-squared 0.265889 Mean dependent var -0.003575
Adjusted R-squared 0.265889 S.D. dependent var 0.224782
S.E. of regression 0.192594  Akaike info criterion -0.437050
Sum squared resid 1.854625 Schwarz criterion -0.399171
Log likelihood 12.14478 _ Durbin-Watson stat 2.209835
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MANUHIN D

M1319 9-1 : N8N GDP 1311 Dependent

Dependent Variable: D(GDP)
Method: Least Squares

Date: 09/01/06 Time: 00:29
Sample(adjusted): 1993:2 2005:4

Included observations: 51 after adjusting endpoints

Variable Coefficient  Std. Error  t-Statistic Prob.
C 0.015065  0.004073  3.698661  0.0006
D(RUBBER) 0.088424  0.017589  5.027113  0.0000
EEGDP(-1) -0.145465  0.044333  -3.281214  0.0019
R-squared 0.364684 Mean dependent var 0.018126
Adjusted R-squared 0.338213 S.D. dependent var 0.035368
S.E. of regression 0.028772  Akaike info criterion -4.201784
Sum squared resid 0.039737  Schwarz criterion -4.088147
Log likelihood 110.1455 F-statistic 13.77649
Durbin-Watson stat ~~ 2.168940  Prob(F-statistic) ~0.000019
#1319 9-2 : NN Rubber 11J1 Dependent
Dependent Variable: D(RUBBER)
Method: Least Squares
Date: 09/01/06 Time: 00:30
Sample(adjusted): 1993:2 2005:4
Included observations: 51 after adjusting endpoints
Variable Coefficient  Std. Error  t-Statistic Prob.
Cc -0.037240  0.029369 -1.267977  0.2109
D(GDP) 3.810839  0.750004  5.081089  0.0000
EERUBBER(-1) -0.556336  0.118305 -4.702552  0.0000
R-squared 0.467507 Mean dependent var 0.033032
Adjusted R-squared 0.445320 S.D. dependent var 0.249444
S.E. of regression 0.185778  Akaike info criterion -0.471508
Sum squared resid 1.656643  Schwarz criterion -0.357871
Log likelihood 15.02346 F-statistic 21.07103
Durbin-Watson stat ~ 2.352477 _ Prob(F-statistic) ~0.000000
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