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wamiﬂizmmﬁmwaﬁﬁﬁaﬁﬁﬁwﬁwmﬂ'aaﬁqw (Ordinary Least Squares--OLS)
Dependent Variable: LOG(Y)
Method: Least Squares
Date: 01/10/11 Time: 22:36
Sample (adjusted): 2537 2552

Included observations: 16 after adjustments

Variable Coefficient Std. Error t-statistic Prob.
. 7.590276 1.403860 5.406718 0.0002
LOG(K) 0.138385 0.024976 5.540779 0.0002
LOG(L) 0.783412 0.619856 1.263862 0.2324
LOG(GC(-1)) 0.130031 0.077990 1.667286 0.1236
LOG(GL(-1)) 0.089617 0.050142 1.787269 0.1014
R-squared 0.982438 Mean dependent var 15.03202
Adjusted R-squared 0.976052  S.D. dependent var 0.165570
S.E. of regression 0.025622  Akaike info criterion -4.240399
Sum squared resid 0.007222  Schwarz criterion -3.998965
Log likelihood 38.92320  F-statistic 153.8369

Durbin-Watson stat 1.716007  Prob (F-statistic) 0.000000
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namsiszanummeananisdshiseaesiiosfiqa (Ordinary Least Squares—-OLS)
Dependent Variable: LOG(Y)
Method: Least Squares
Date: 01/10/11 Time: 22:38
Sample (adjusted): 2537 2552

Included observations: 16 after adjustments

Variable Coefficient Std. Error t-statistic Prob.
£ 7.370665 1.448308 5.089155 0.0005
LOG(K) 0.161687 0.029099 5.556466 0.0002
LOG(L) 0.812967 0.591053 1.375456 0.1990
LOG(GC(-1)) 0.137728 0.076789 1.793596 0.1031
LOG(GT(-1)) -0.011380 0.062518 -0.182028 0.8592
LOG(GS(-1)) 0.081122 0.038494 2.107409 0.0613
R-squared 0.985540 Mean dependent var 15.03202
Adjusted R-squared 0.978310 S.D. dependent var 0.165570
S.E. of regression 0.024384  Akaike info criterion -4.309760
Sum squared resid 0.005946  Schwarz criterion -4.020039
Log likelihood 40.47808  F-statistic 136.3128

Durbin-Watson stat 1.917151 Prob (F-statistic) 0.000000
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NaMIUszuIUMMNanAnI875 Serial Correlation LM-Test

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.023953  Prob. F(1,10) 0.880083
Obs*R-squared 0.038234  Prob. Chi-Square(1) 0.844974
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 01/10/11 Time: 22:37
Sample: 2537 2552
Included observations: 16
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-statistic Prob.
& -0.049496 1.504992 -0.032888 0.9744
LOG(K) -0.000340 0.026255 -0.012946 0.9899
LOG(L) 0.004746 0.650057 0.007302 0.9943
LOG(GC(-1)) 0.004086 0.085857 0.047586 0.9630
LOG(GL(-1)) -0.001615 0.053553 -0.030161 0.9765
RESID(-1) -0.058722 0.379419 -0.154769 0.8801
R-squared 0.002390 Mean dependent var 5.13E-16
Adjusted R-squared -0.496416  S.D. dependent var 0.021942
S.E. of regression 0.026841  Akaike info criterion -4.117792
Sum squared resid 0.007204  Schwarz criterion -3.828071
Log likelihood 38.94234  F-statistic 0.004791
Durbin-Watson stat 1.680057  Prob (F-statistic) 0.999993
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