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Dependent Variable: Y
Method: Least Squares

Sample: 1380 1390

Included observations: 11

Variable Coefficient Std. Error t-Statistic Prob.
C -14.87209  29.75691 -0.499786 0.6326
X -0.003548 0.010916 -0.324997 0.7547
F 5.518607 3.547600 1.555589 0.1638
G -0.125423  1.126840 -0.111305 0.9145
R-squared 0.353995 Mean dependent var 15.34545
Adjusted R-squared 0.077136 S.D. dependent var 4.794030
S.E. of regression 4.605424 Akaike info criterion 6.167634
Sum squared resid 148.4695 Schwarz criterion 6.312323
Log likelihood 29.92199 Hannan-Quinn criter. 6.076428
F-statistic 1.278612 Durbin-Watson stat 1.693539
Prob(F-statistic) 0.353652

1ol 658 0l IS e 4 YU s b sdel s Juke
Y= Bot+ B X+ BoF+ B3G
y=-1487—-0.0035+5.51—-0.12
STD- (29.75) (0,010) (3.54) (1.12)
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Heteroskedasticity Test: White

F-statistic 0.974444 Prob. F(3,7) 0.4570
Obs*R-squared 3.240510 Prob. Chi-Square(3) 0.3560
Scaled explained SS 0.528638 Prob. Chi-Square(3) 0.9126
Variable Coefficient Std. Error t-Statistic  Prob.
C 18.87913 40.82963 0.462388 0.6578
XN2 -2.01E-05 2.35E-05 -0.858678 0.4189
F"2 0.560324 0.785637 0.713210 0.4988
G"2 -0.102916 0.092974 -1.106937 0.3049
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Dependent Variable: X
Method: Least Squares
Sample: 1380 1390
Included observations: 11

Variable Coefficient Std. Error t-Statistic Prob.



25 b (Sl et 3 gme #8 esy 838 i 33 803 i s (e o adad) 5 i

C 575.9687 941.9801 0.611445 0.5579
F 133.9215 104.6868 1.279259 0.2367
G -66.82228 27.81615 -2.402284 0.0430
R-squared 0.707332 Mean dependent var 440.3636
Adjusted R-squared 0.634165  S.D. dependentvar 246.6034
S.E. of regression 149.1563 Akaike info criterion 13.07487
Sum squared resid 177980.8 Schwarz criterion  13.18338
Log likelihood -68.91177 Hannan-Quinn criter.  13.00646
F-statistic 9.667378  Durbin-Watson stat 0.774661
Prob(F-statistic) 0.007337
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Dependent Variable: G

Method: Least Squares
Sample: 1380 1390
Included observations: 11

Variable Coefficient Std. Error t-Statistic Prob.
C 20.41386 5.922673 3.446732 0.0087
X -0.006271  0.002611 -2.402284  0.0430
Depengent Variable: F 0564633  1.095035  -0.515630  0.6201
Mothad: | aact qulqvno
Sample; J3 139_0 0.658803 Mean dependent var 14.21818
A'Hﬂg%%g REeINAUPNS: 11 573503 S.D. dependent var 2212608
S.E. of regression 1.444982  Akaike info criterion 3.801071
Sum squared resid 16.70378 Schwarz criterion 3.909588
Log likelihood -17.90589 Hannan-Quinn criter. 3.732666
F-statistic 7.723425  Durbin-Watson stat 0.862053
Prob(F-statistic) 0.013553
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Std. Error  t-Statistic

Prob.

1.944393 3.257246
0.110480 -0.515630
0.000991 1.279259

0.0116
0.6201
0.2367

Variable Coefficient

C 6.333365

G -0.056967

X 0.001268
R-squared 0.512415

Adjusted R-squared 0.390519
S.E. of regression  0.458976
Sum squared resid 1.685271

Log likelihood -5.290496
F-statistic 4.203696

Prob(F-statistic) 0.056520

Mean dependent var

S.D. dependent var

Akaike info criterion
Schwarz criterion

Hannan-Quinn criter.
Durbin-Watson stat

6.081818
0.587908
1.507363
1.615880

1.438958
2.168595
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Dependent Variable: LOG(Y)

Method: Least Squares
Date: 06/21/16 Time: 17:07
Sample: 1380 1390

Included observations: 11

Variable Coefficient  Std. Error t-Statistic ~ Prob.

C 2.422487 0.474377  5.106672  0.0014
LOG(X) -0.056340 0.075726  -0.744000 0.4811
LOG(F) -0.481655 0.278626  -1.728684  0.1275
LOG(G) -0.471737  0.178268 -2.646221  0.0331
R-squared 0.972659 Mean dependentvar  2.690266

Adjusted R-squared 0.960942 S.D. dependent var 0.292726
S.E. of regression  0.057852 Akaike info criterion  2.586571
Sum squared resid  0.023428 Schwarz criterion 2.441882

Log likelihood 18.22614 Hannan-Quinn criter.  2.677778
F-statistic 83.00912 Durbin-Watson stat 1.548813

Prob(F-statistic) 0.000008
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