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LS // Dependent Variable is R1
IJ Dats; 0572107 Time: 1328
Sample: 1 882

3 1.144338 -6.624088
PP1 0.318716 . 0.080765  5.245060

Adjusted R-squared 0.028142 S.D. dependent var
S.E. of regression 0.680167 Akalke info criterion
Sum squared resid 400.8492 Schwartz criterion
Log likalihood -610.0634 F-statistic
Durbin-Watson stat 1.762410 Prob(F-statistic)

e e

YY1 0211270 0.105408 -2.004311  0.0453 “
[| —
Rsquared 0.030348 Mean dependent var -7.620723

0.689844
0.787438
0.751172

13.755%4
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LS // Dependent Variable is R1
Date: 05/22/97 Time: 17:02
Sample: 1 882
Included observations: 882
Varable Coeflicient  Std. Error  t-Statistic  Prob.
C 7580207  1.144338 -6.624088  0.0000
P2 0.265585  0.050637 . 95.245060 0.0000
YY1 0.211270 0.105408 -2.004311 0.0453
R-squared 0.030348 Mean dependent var -7.629723
Adjusted R-squared 0.028142 S.D. dependent var 0.689944
S.E. of regression 0.680167 Akaike info criterion -0.767438
Sum squared resid 406.6492 Schwarz criterion -0.751172
Log likelihood -910.0634 F-statistic 13.75534
Durbin-Watson stat 1.762410 Prob(F-statistic) 0.000001
L.S // Dependent Variable is R1
Date: 05/22/97 Time: 17:07
Sample: 1 882
Included observations: 882
Variable Coefficient  Std. Error  t-Statistic  Prob.
Cc -7.580207 = 1.144338 -6.624098  0.0000
P4 0.227653  0.043403  5.245060  0.0000
YY1 0211270  0.105408 -2.004311 0.0453
R-squared 0.030348 Mean deperident var 7
' - -7.629723
Adjusted R-sqqared 0.028142 $S.0. dependent var 0.689944
S.E. of regression 0.680167  Akaike info criterion -0.767438
Sum.sq\:lared resid 406.6492 Schwarz criterion 0.751172
Log likelihood -910.0634  F.statistic 13.75534
Durbin-Watson stat 1.762410 Prob(F-statistic) 0.000001
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LS /f Dependent Vanable is R1
Date: 05/22/97 Time: 17:08
Sample: 1 882
included observations: 862
F—_:====-— ~ —
Variable Coeflicient  Std. Emor  t-Statistic Prob.
C -7.580207 1.144338 -6.624098  0.0000
P6 0.199197 0.037978 5245060  0.0000
YY1 0.211270 0.105408 -2.004311 0.0453
R-squared 0.030348 Mean dependent var -7.629723
Adjusted R-squared 0.028142 S.D. dependent var 0.689944
S.E. of regression 0.680167 Akaike info criterion -0.767438
Sum squared resid 406.6492 Schwarz criterion 0.751172
Log likelihood -910.0634 F-statistic 13.75534
Durbin-Watson stat 1.762410 Prob(F-statistic) 0.000001
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