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Dependent Variable: ¥
Method: Least Squares
Date: 05/29M7 Time: 12:28
Sample (adjusted): 139001 139403
Included cbservations: 19 after adjustments
Y=C{O+CO A+ C(2) M2+ C {3V H3+C (4K
Coefficient Std. Error t-Statistic Frob.
C(9) -47979.40 11604.64 -4.134503 0.0010
C(1) 26.53507 17.19916 1.542812 0.1452
C(2) 2730814 0.376442 9.910741 0.0000
C(3) -0.540415 0.294867 -1.832745 0.0882
C(4) 0.209780 0158700 1.321861 0.2074
R-sguared 0.949928 Mean dependent var 6332474
Adjusted R-squared 0.935622 S.D. dependentvar 4969 473
S.E. of regression 1260.897  Akaike info criterion 17.33797
Sum squared resid 22258069 Schwarz criterion 17.58651
Log likelihood -159.7107 Hannan-Quinn criter. 17.328003
F-statistic 65.29942 Durbin-Watson stat 1.548260

Prob(F-statistic) 0.000000
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Heteroskedasticity Test White

Series: Residuals
Sample 139001 139403
Observations 19
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Std. Dev. 1112.007
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F-statistic 0.169076
Obs*R-squared 0 875548
Scaled explained S5 05685571

Test Equation

Dependent Variable: RESID"2
Method: Least Squares

Date: 05/30/17  Time: 15:41
Sample: 1320Q1 139403
Included observations: 19

wvariable Coefficient

< 1216879,

12 -3.446981

wan2 0011255

W32 -0.002075

Han2 0002766
R-squared 0.045081
Adjusted R-squared -0.226467
S E. of regression 2056111
Sum squared resid 5.92E+13
Log likelinood -300.2489
F-statistic 0189076
Prob{F-statisticy 0.950500

Proo. F(4,14) 0.9506
Prob. Chi-Square(4) 0.9230
Prob. Chi-Square(4) 0.9558
Std. Error t-Statistic Prob
2457412, 0.139243 0.8912
19 60644 -0.175809 0.8630
0025191 0 446797 06619
0012909 -0. 150769 0.8746
0007464 0.370534 07165
Mean dependent var A1F 1477,
=.D. dependentvar 1856602
Akaike info criterion 3213147
Schwarz criterion 32.38000
Hannan-Quinn criter. 3217353
Durbin-Watson stat 2428198
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