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BEquation, Multiple | Degree of
Correlation Freedom
(a) Significance F-Test Value
V1, V2
(b) Conputed F=Test Value (From Statistical Tables)
Eq.(7) YL(t) = 5766446 = 0,094 X1(t) +0.146 X1(t+1) +0e325 X2(t+1) 00998 296
+ 0360 X3(t=1) =23.280 21(t+1) -766513 Z2(t-1)
(a) 760418
(b) 39,300 at 97.5% Confidence
Eq.(8) Y2(t) = 293,890 = 06215 X2(t+1) +0.889 X3(t~1) +53,751 z1(t+1) 0874 4 , 4
~604387 22(t=1)
(a) 30229
(b) 2,060 at 75% Confidence
Eq.(9) ¥3(t) = 2784614 =0.160 %1(t) +0.088 X1(t+1) +0.025 X2(t+1) 0,998 2 5 6
+0462 X3(t=1) +5.652 21(t+1) -47.349 Z2(t=1)
(a) 97.964
(b) 39300 at 97.5% Confidence
Eq.(10) Y4(%t) = 108.302=0,090 X1(t) =0.262 X2(t+1) +0.755 X3(t=1) 06990 3 4 5
+41.061 Z1(t+1) =29.783 z22(t-1)
(a) 28.974
(b) 284200 at 99% Confidence
Eqe(11) ¥5(%t) = 421,992 + 0,089 X1(t) =0.006 X1(t+1) +0,029 X1(t+2) 06992 3¢5 i
+21,009 Z1(t+1) =17.652 z2(t=-1) i
(a) 364329
(b) 284200 at 99% Confidence
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