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Mulicollinearity
(5.2)

(M= -45.143 +0.578 (£)+0.861 (y[t) . 62)
(t-stat) (-2.124) (3431)  (2.131)

R2=0.901 R 2=0.872 DW = 2129 F . Statistic = 202.805

L E
95% Log-Linear Regression model
1 0.578
(1 ) 1
0.578
2.
Y] '
95% Log-Linear Regression
model 2.061
1
0.861
5.2
90.1

(R 2=0.901) 99 (F > FOM(2,142) = 26.2)
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5.3.2
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J= 0+ 1 (Et)+ I (M)+% (M)+ * [K?)+4vt - (B

Multicollinearity Autocorrelation Multicollinearity

Mulicollinearity
(54)

(n)=-7.063+0.574 (£)+1.861 (*7) - 54)
(tstat) (-4.008) (3895)  (3.691)

R2=0.872 R2=0837 DW=19%8  F- Statistic = 162500

95% Log-linear Regression model
0.574
(1 ) 1
0.574



2
Kw '
95% Log-linear
Regression modkel ” 1.861
1 1.861
54
83.7

(172 =0.837) 99 (F > FOrI2,70) = 99.52)
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