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Dependent Variable: LNEW

Method: Least Squares

Sampie: 1 160
included obsarvations: 160
Variabte Coefficient  Std. Eror 1-Statistic Prob.
c1 5.991702 2.491698 .-2404667 0.0174
c2 -3.576960 2.736217 -1.307265 0.1932
3 3106257 2873722 -1.080818 0.2815
c4 678208 2986580  -0.B96747 0.3713
c5 2350857  3.089369 -0.760888 0.4479
c8 -1.971007 3.190911 0.817694 0.5377
c7 -1.588245 3.302865  0.474208 0.6361
ca -1.355147 3.424149 -0.395762 0.6929
ce -0.808306 3.598874  -0.224600 0.8226
c10 0.017077 4011260 0.004257  0.9966
LPNEW 1.847901 0.856755 2813883  0.0058
LNFOQD -0.183029 0.518250 -0.353167 0.7245
R-squared 0.794596 Mean dependent var 5.524039
Adjusted R-squared 0.778329 S.D. dependent var 2410829
S.E of regression 1132502 Akaike info criterion 3.158775
Sum squared resid 189.8191 Schwarz criterion 3.388413
Log likelihcod .240.7020 F-statistic 5204816
Durbin-Watson stat 2126047 Prob(F-statistic) 0.000000
Depencent Vanaole: LNEW
Method: Least Squares
Sample: 1160
Included observations: 150
Sxciuded observations: 10
Varable Coefficient  Std. Emor  t-Statisic Prob.
c1 21.49658  3.435884  -6.256608 0.0000
c2 .16.25725 3758678  -4.351865 0.0000
c3 45.35428  3.945369 -4.018447 0.0001
c4 -14.82421 4142078 -3.578832  0.0005
cs .14.67237 4301176 3.411247 0.0008
c8 .1320128  4.465680 -2.95€163 0.0037
c7 .12.98448 4635508 -2.796778 0.0058
cs8 4277027 4833202  -2.642188 0.0092
o} 13.45579 5103351 -2.636657 00093
c10 -11.96817 5.762450 -2076923 -0.0397
LPNEW 1.941651 1.216977 1.595470 0.1128
LNFOQOD 0.509337 0.874508 0.582429 0.5812
R-squared 0.590815 Mean dependent var 2329765
Adjusted R-squared 0.558198 3.D. dependentvar 5.134273
S.E. of regression 3.412657 Akaiks info criterion 5.369478
Sum squared resid 1607.179 Schwarz criterion 5.610328
Log likelihood .390.7108 F-statistic 18.11413
Ourbin-Watson stat 1.789255 Prob(F-statistic) 0.000000
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Oependent Vanable: LMAG
Method: Least Squares

Sample: 1 160
Included observations: 150
Exciuded observations: 10

Variabie Coefficent  Std. Emor  t-Statistic Prob.
c1 -8.879322  0.746703  -9.212924 0.0000
o] -5.831088  0.815791  -7.2703%50 0.0000
c3 -5.605341 0.854830 -6.558793  0.0000
C4 -5.284045  0.886771  -5.858747 0.0000
cs -5.1566857  0.915975 -5.632¢70  0.0000
cs8 4975802  0.945085 -5.264928  0.0000
c7 “.7T28131 0976938 -4.837884  Q.0000
o] -4.408831 1.011385  4.3502%8 0.0000
c9 4218503  1.081538 -3.972077  0.0001
c10 -3.879931 1.181043 -3.285172  0.0013
LPMAG 0.854247  0.181528 4.705868 0.0000
LNFOQO 0.408421 0.151375 2684867  0.0081
1 R-squared 0.937784 Mean dependent var 5.34801
I Adjusted R-squared 0.932838 S.D. dependent var 1.878297
1 S.E. of regression 0.488781 Akaike info criterion 1.474613 |
1 Sum squared resid 3259888 Schwarz critenion 1.715464
1 Log liketihcod -98.59559 F-statistic 189.1308
1 Surbin-Watson stat 0.525012 Prob(F-statistic) 0.Cococo

Dependent Variable: LMAG
Method: Least Squares

Sample(adjusted): 71 160
Included obsenatons: S0 after adjusting sndpoints

Variable Coefficient  Sid. Eror  t-Statistic Prob.
C1 -16.31314 1967110 -3.292951 0.0000
[or -12.62184 2021568 6243595  0.0000

3 -1235879 2061008 .5.998960  0.0000
c4 -12.53299 2117407 .5.919027  0.0000
cs -11.53621 2184541 5529674  Q.0000
c8 120227 2218289 -5.419062  0.0000

c7 -1208383 2277606 -5.300838 -(0.0000

c8 -11.83850 2351489 .5.034409  0.0000
co -11.67458 2481470 4.742830  Q.0000

cio -11.62514 2758115 4.217943  C.0001

LPMAG 0.532748  0.936440  0.567081 0.5723
LNFOOD 1.017668  0.546428  1.862406  0.0863
R-squared 0.896379 Mean dependent var 4.315840
Adjusted R-squared 0.653561 S.D. dependent var 3.085391
S.E of regression 1.804280 Akaike info criterion 4141744
Sum squared resid 253.9177 Schwarz criterion 4.475052
Log likelihood 1743785 F.statisic 16.26260

Durbin-Watson stat 1.955016  Prob(F-statistic) 0.000000
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