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Coefficient

t Std. Error | t—Statistic Prob.
C 0.126 833 | 0.049 071 | 2584703 | 0.010 4
™D —0.188 635 | 0.105 116 | —1.794 551 | 0.074 2
R-squared 0.301 257 | Mean dependent var 0.039 911
Adjusted R—squared 0.136 847 | S.D. dependent var 0.134 617
SE. of regression 0.125 067 |  Akaike info criterion —1.147 846
Sum squared resid 3.190 938 | Schwarz criterion —0.463 513
Log likelihood 194.202 5 Hannan—Quinn criter. | —0.872 516
F-statistic 1.832354 |  Durbin—Watson stat 2.204 954
Prob( F-statistic) 0.002 046

Coeflicient

t Std. Error | t—Statistic Prob.
C —0.067 319 | 0.082297 | —0.818 003 | 0.4143
D 0.822 481 | 0362423 | 2269395 | 0.0243
TD"2 —-1.128 692 | 0.387 804 | —2.910 468 | 0.004 0
R-squared 0.329 247 | Mean dependent var 0.039 911
Adjusted R—squared 0.167 341 | S.D. dependent var 0.134 617
S.E. of regression 0.122 838 |  Akaike info criterion -1.180 822
Sum squared resid 3.063 119 | Schwarz criterion —0.482 523
Log likelihood 199.373 9 Hannan—Quinn criter. | —0.899 873
F—statistic 2033568 | Durbin—Watson stat 2127 013
Prob( F-statistic) 0.000 326
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Coeflicient

t Std. Error | t—Statistic Prob.
C 0.071 539 | 0.006 552 | 10.919 09 0.000 0
0.364=TD(~1) 0.641 300 | 0.073975 | 8.669 154 | 0.000 0
R-squared 0.494 498 | Mean dependent var 0.014 741
Adjusted R—squared 0.352231 | S.D. dependent var 0.082 344
SE. of regression 0.066 274 |  Akaike info criterion -2.396 173
Sum squared resid 0.733 503 | Schwarz criterion —1.643 658
Log likelihood 305.588 6 Hannan—Quinn criter. | —2.092 122
F-statistic 3.475 848 | Durbin—Watson stat 2201 165
Prob( F-statistic) 0.000 000
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