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Dependent variable is R

31 observations used for estimation from 1359 to 1389

Regressor Coefficient Standard Error T-Ratio[Prob]

C 3.5020 1.5758 2.2224[.037]

T .073134 .032466 2.2527[.035]

D68 .66956 .41528 1.6123[.121]
DTB68 .72352 .56080 1.2901[-.210]
R(-1) .6816 .16140 4_.2230[.000]
DR(-1) .045851 .16507 .27777[-784]
R-Squared .97006 R-Bar-Squared .96326

S.E. of Regression .43312 F-stat. FC 5, 22) 142.5728[-.000]

Mean of Dependent Variable 13.1928 S.D. of Dependent Variable
2.2596

Residual Sum of Squares 4.1271 Equation Log-likelihood -12.9255
Akaike Info. Criterion -18.9255 Schwarz Bayesian Criterion -22.9221

DW-statistic 2.0746 Durbin®s h-statistic -.37928[-704]

Diagnostic Tests

* Test Statistics * LM Version * F Version *
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* A:Serial Correlation*CHSQ(1)= .91547[.339]*F(1, 21)= .70981[.409]*

* * * *

* B:Functional Form *CHSQ(1)= 1.1546[.283]*F(1, 21)= .90317[-353]*

* * * *

* C:Normality *CHSQ(2)= 12.3296[.002]* Not applicable *

* * * *

* D:Heteroscedasticity*CHSQ(1)= 2.6218[.105]*F(1, 26)= 2.6861[.113]*

A:Lagrange multiplier test of residual serial correlation

B:Ramsey"s RESET test using the square of the fitted values

C:Based on a test of skewness and kurtosis of residuals

D:Based on the regression of squared residuals on squared fitted

values
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