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Dependent Varnable: Y
Method: Least Squares
Date: 070905 Time: 11:11
Sample: 1 21

Included observations: 21

Varable Coefficient Std. Emmor  t-Statistic  Prob.

C -563.0548 2915778 -1931062 0.0685
X 5373496 0644284 8340265 (0.0000

R-squared 0.785456 Mean dependent var 1588.238
Adjusted R-squared 0.774164 S.D. dependent var 1311.037
S.E. of regression 623.0330 Akaike info cnterion 15.79747
Sum squared resid 7375233. Schwarz cntenon 15.89695
Log likelihood -163.8734 F-statistic 69.56003
Durbin-Watson stat 0.429831 Prob(F-statistic) 0.000000

~ Q:I: b n
(R < Sy ¥ = —563.0548+ 5.3735X

(-1.9311)  (8.3403)
R? =0.7855,s.e. = 508.2665, F =69.56
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Procs/Generate Series, iH A
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YR Y_EEGIéI:ﬁerate Series by EquationX|if#E
(5. 4) , BEA “e2= (resid) 27 , A4 7

ii;lj 1ew Frocs Guick Options Window Help

sJGO00 — (ec:\windowsidesktopiscws. .. !E[E
Show |Fetch|Store|Delete |Genr |Sa

Filter: * Default Eq: eq11

Generate Series by Equation

alalalalalofolo

eZ2=(resid]”2

Ezstimate |Forecast |5t

std. Error  t-Statistic

264.5140 -0.707956
0.808812  4.175037
0.661544  3.247941

R-squared 0.864732 Mean dependent var
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Dependent Variable: Y
Method: Least Squares
Date: 07/09/05 Time: 11:14
sample: 18

Included observations: ©

Variable Coefficient  Std. Error  t-Statistic Prob.

598.2525
1.177650

C
X

119.2922
0.490187

R-squared

0.490306

5.015018
2.402452

Mean dependent var

0.0024
0.0531

852.6250

0.405357
155.4343
1449589
-50.57056
1.656269

201.5667
13.14264
13.16250
5771775
0.053117

Adjusted R-squared
o.E. of regression
sum squared resid
Log likelihood
Durbin-Watson stat

=.D. dependent var
Akaike info criterion
ochwarz cnterion
F-statistic
Prob(F-statistic)
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Dependent Variable: Y
Method: Least Squares
Date: 07/09/05 Time: 11:16
Sample: 14 21

Included observations: 8

Variable Coefficient Std. Error  t-Statistic FProb.

C -2941.087 430.3991 -6.833385  0.0005
X 9.179365  0.692831 13.24907  0.0000

R-squared 0.966949 Mean dependent var 2520.750
Adjusted R-squared 0.961441 5.D. dependent var 1781.608
S.E. of regression 3498466 Akaike info criterion 14.76518
Sum squared resid 7343558 Schwarz criterion 14.768504
Log likelihood -57.06074 F-statistic 175.5379
Durbin-Watson stat 1.812612 Prob(F-statistic) 0.000011
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%:5 2{mfr R %1t view/residual

tests/white heteroskedasticity (no cross
terms or cross terms) , HEAWhitefS%,
MRYEWhi tef S P R 218, &5 —
WA HIAS IRAR IR, K A 4 — ok 2, &R
%Lﬂﬁﬁlﬁa A B Eno cross terms, NI FEES]

RN o =a, +o,x, +o,x +v,

(h. 20)

zeflhivt IWhiterg B 45 %, AR5, 5,
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- 7 i 18

White Heteroskedasticity Test: }\A?E5 53‘[ U\ﬁ Ly ,18 0694
F-statisti 5549105 Probabilty 0000000 Whitefs &40, fF«=0.05
Obs™R-squared 16.06936  Probabilit 0.000119 5

o Y , RE(5)=230172

Test Equation: = Mﬁﬁ%%%ﬂ%{mz 5.9915

Dependent Variable: RESIDA2 =1
Method: Least Squares i j‘j
Date: 07/09/05 Time: 11:18

Fa:nzle?i Lo ﬁﬁﬁ?ﬁéﬁﬁ{ﬁﬁ! Z::J:Eéﬁ‘%'%
— ik, RIGBAE R Z.

Wanable Coefficient  Std. Eror  t-Statistic  Prob,

C 8237263 1304060 6.316626  0.0000
X -3607.112 5541908 -6.508791  0.0000
"2 4743629 0532983 8900521 0.0000

R-squared 0000446 Mean dependentvar 3512016
Adusted R-squared ~ (.844940 5.0. dependent var 454263.5
.E. of regression 1766686.3 Akalke info criterion 2715845
Sum squared resid 5.76E+11  Schwarz crterion 27 30767
Log likelihood -282.1637  F-statistic 55.49105
Durbin-Watson stat 1668003 Prob(F-statistic) 0.000000
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Dependent Yanable: Y
Method: Least Squares
Date: 07/09/05 Time: 11:24
sample: 121

Included observations: 21
Weighting series: W2

T4 R
¥ =368 6090+29530X,
(43794)  (3.58M)
R =09387,DI.=1.7060, 5. = 276.0493, F = 12.8%38

— 3k

Variable Coefficient  Std. Eror  t-Statistic  Prob.

368.6090

c 8d.16870
X 2952958

0.622668

4.379407
3.589402

0.0003
0.0020

iz A AL

]

Weighted Statistics

R-squared
Adjusted R-squared
=.E. of regression
sum squared resid
Log likelihood
Durbin-Watson stat

R-squared
Adjusted R-squared
=.E. of regression
Durbin-Watson stat

0.9368665
0.935437
276.0493
1447861,
-146.7790
1.705980

0.625222
0.605497
6234555
0.360523

Mean dependent var
5.0, dependent var
Akaike info cnterion
Schwarz criterion
F-statistic
ProbiF-statistic)

Unweighted Statistics

Mean dependent var
o.0. dependent var
Sum squared resid

608.6931
1086.410
14.16943
14.26891
12.88381
0.001955

1588.238
1311.037
12863501
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