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182.
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Paris, 1976, P 141.
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.654182 Prob. F(2,9) 0.5429
Obs*R-squared 2.665372 Prob. Chi-Square(2) 0.2638
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 04/04/15 Time: 15:43
Sample: 1992 2012
Included observations: 21
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
LIG 0.223043 0.959898 0.232361 0.8215
LIPPP 0.038434 0.104500 0.367789 0.7215
LK -0.166194 0.352920 -0.470911 0.6489
LIPPP(-1) 0.003035 0.082845 0.036633 0.9716
LY(-1) 0.077504 0.160751 0.482141 0.6412
E(-1) -1.906723 15.31362 -0.124512 0.9036
LY(-2) -0.005156 0.175981 -0.029296 0.9773
E(-2) 1.941151 15.24568 0.127325 0.9015
LIG(-2) -0.180760 0.556861 -0.324604 0.7529
LK(-2) 0.110670 0.308010 0.359307 0.7277
RESID(-1) -0.448762 0.401017 -1.119060 0.2921



RESID(-2) -0.281802 0.479196 -0.588072 0.5709
R-squared 0.126922 Mean dependent var -5.52E-05
Adjusted R-squared -0.940172 S.D. dependent var 0.318975
S.E. of regression 0.444301 Akaike info criterion 1.510931
Sum squared resid 1.776632 Schwarz criterion 2.107801
Log likelihood -3.864777 Hannan-Quinn criter. 1.640467
Durbin-Watson stat 2.016200

S WHITE ol ol a Tt 3 Jlssadl 23501 uiall. Homoscedasticity

Heteroskedasticity Test: White

F-statistic 1.069134 Prob. F(10,10) 0.4589
Obs*R-squared 10.85082 Prob. Chi-Square(10) 0.3693
Scaled explained SS 2.171577 Prob. Chi-Square(10) 0.9948
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 04/04/15 Time: 15:44
Sample: 1992 2012
Included observations: 21
Variable Coefficient Std. Error t-Statistic Prob.
C 1.611544 10.57857 0.152340 0.8819
LIG"2 0.014874 0.010264 1.449205 0.1779
LIPPPA2 0.000741 0.001398 0.529685 0.6079
LKA2 -0.001058 0.001912 -0.553175 0.5923
LIPPP(-1)*2 8.54E-05 0.001253 0.068143 0.9470
LY(-1)"2 -0.000990 0.000701 -1.412697 0.1881
E(-1)"2 -0.011051 0.133405 -0.082836 0.9356



LY(-2)*2 -0.000445 0.000848 -0.525325 0.6108

E(-2)*2 0.007472 0.120555 0.061978 0.9518
LIG(-2)"2 -0.014862 0.006692 -2.220947 0.0506
LK(-2)"2 0.001661 0.002064 0.804776 0.4397

R-squared 0.516706 Mean dependent var 0.096900
Adjusted R-squared 0.033412 S.D. dependent var 0.119927
S.E. of regression 0.117907 Akaike info criterion -1.132164
Sum squared resid 0.139020 Schwarz criterion -0.585033
Log likelihood 22.88772 Hannan-Quinn criter. -1.013422
F-statistic 1.069134 Durbin-Watson stat 2.846701
Prob(F-statistic) 0.458949

— kel B S0 S pusead) B m3sedl ) pseedt  RESET (JL53)

Ramsey RESET Test
Equation: UNTITLED
Specification: LY LIG LIPPP C E(-1) LK(-1) LY(-2) E(-2) LIG(-2) LK(-2)

Omitted Variables: Squares of fitted values

Value df Probability
t-statistic 0.428887 11 0.6763
F-statistic 0.183944 (1, 11) 0.6763
Likelihood ratio 0.348263 1 0.5551
F-test summary:
Mean
Sum of Sq. df Squares
Test SSR 0.047818 1 0.047818
Restricted SSR 2.907383 12 0.242282
Unrestricted SSR 2.859565 11 0.259960

Unrestricted SSR 2.859565 11 0.259960




LR test summary:

Value df
Restricted LogL -9.036386 12
Unrestricted LogL -8.862254 11
Unrestricted Test Equation:
Dependent Variable: LY
Method: Least Squares
Date: 04/04/15 Time: 01:27
Sample: 1992 2012
Included observations: 21
Variable Coefficient Std. Error t-Statistic Prob.
LIG -8.938603 15.71550  -0.568776 0.5809
LIPPP -0.643743 1.144867  -0.562286 0.5852
C -546.1568 982.4828  -0.555895 0.5894
E(-1) -114.1795 200.4581 -0.569593 0.5804
LK(-1) 7.136583 12.61205 0.565854 0.5829
LY(-2) -0.845306 1.485477  -0.569047 0.5808
E(-2) 155.7294 272.7507 0.570959 0.5795
LIG(-2) 5.558668 9.681159 0.574174 0.5774
LK(-2) -9.799641 17.25748  -0.567849 0.5815
FITTED”2 -0.055788 0.130076  -0.428887 0.6763
R-squared 0.912490 Mean dependent var 26.81730
Adjusted R-squared 0.840891 S.D. dependent var 1.278222
S.E. of regression 0.509863 Akaike info criterion 1.796405
Sum squared resid 2.859565 Schwarz criterion 2.293797
Log likelihood -8.862254 Hannan-Quinn criter. 1.904352
F-statistic 12.74445 Durbin-Watson stat 2.535499
Prob(F-statistic) 0.000126
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Null Hypothesis: IG has a unit root
Exogenous: None
Lag Length: 2 (Fixed)

Null Hypothesis: D(IG) has a unit root
Exogenous: None
Lag Length: 1 (Fixed)

t-Statistic Prob.* t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.056705  0.0408 Augmented Dickey-Fuller test statistic -4.329696  0.0002
Test critical values: 1% level -2.685718 Test critical values: 1% level -2.685718
5% level -1.959071 5% level -1.959071
10% level -1.607456 10% level -1.607456
"Mackinnon (1996) one-sided p-values. *MacKinnon (1996) one-sided p-values.
P
= T Date: 04/04/15 Time: 15:47
Date: 04/04/15 Time: 15:46
Sample: 1990 2012 Sample: 1990 2012
Included observations: 23 Included observations: 22
Autocorrelation  Partial Correlation AC PAC Q-Stat Prob Autocorrelation  Partial Correlation AC ~ PAC Q-Stat Prob
" == | 1 0549 0549 7.8800 0.005 ! ! g 1 -0.265 -0.265 1.7591 0.185
[ = | | 2 0287 -0.021 10.137 0.006 ! ! L = 2 -0.067 -0.148 1.8787 0.391
L ! ! 3 0.199 0071 11.280 0.010 ! ! ! g 3 0172 0.123 26979 0.441
[ = 1 1 4 0.110 -0.034 11.649 0.020 ! ! ! m o 4 0.012 0.097 27024 0.609
! ! ! ! 5 0.013 -0.064 11.654 0.040 ! ! ! ! 5 -0.083 -0.030 29185 0.713
! ! ! ! 6 -0.035 -0.027 11.696 0.069 ! ! g o 6 -0.028 -0.089 29443 0816
op o ! ! 7 0.085 0.180 11.954 0.102 ! ! ! = 7 0216 0.179 45799 0.711
g ! ! 8 -0.065 -0.252 12.116 0.146 ! ! L 8 -0.346 -0.263 9.0837 0.335
! ! ! ! 9 -0.010 0.183 12120 0.207 ! ! ! ! 9 0.136 0.037 9.8304 0.364
! ! ! ! 10 -0.034 -0.153 12.173 0.274 | | 1 | 10 0.022 -0.041 9.8511 0.454
LI . ! ! 11 -0.052 0.042 12302 0.341 1 | 1 | 11 -0.090 -0.009 10.242 0.509
LI ! ! 12 -0.054 -0.039 12.455 0.410 1 1 [ = 12 -0.078 -0.115 10.560 0.567
=
Null Hypothesis: RS has a unit root Null Hypothesis: D(RS) has 3 unit root
Exogenous: None Exogenous: None
Lag Length: 0 (Fixed) Lag Length: 0 (Fixed)
t-Statistic ~~ Prob.* t-Statistic ~ Prob.*
Augmented Dickey-Fuller test statistic 1.762086  0.9773 Augmented Dickey-Fuller test statistic -3.532346  0.0012
Test critical values: 1% level -2.674290 Test critical values: 1% level -2.679735
5% level -1.957204 5% level -1.958088
10% level -1.608175 10% level -1.607830
*MacKinnon (1996) one-sided p-values. *MacKinnon (1996) one-sided p-values.
Date: 04/04/15 Time: 16:00 Date: 04/04/15 Time: 16:01
Sample: 1990 2012 Sample: 1990 2012
Included observations: 23 Included observations: 22
Autocorrelation  Partial Correlation AC PAC Q-Stat Prob Autocorrelation Partial Correlation AC PAC Q-Stat Prob
L S— | =3 1 0896 0.896 20.998 0.000 ! ! ! ! 1 0.013 0.013 0.0045 0.946
/3 g o 2 0.787 -0.084 37.950 0.000 1 1 [ 2 -0.090 -0.091 0.2207 0.896
L | [ 3 0.648 -0.208 50.041 0.000 | | | | 3 0.037 0.039 0.2579 0.968
/= [ 4 0479 -0.245 56.996 0.000 1 1 [ = 4 -0.141 -0.152 0.8448 0932
= L 5 0.356 0.153 61.039 0.000 | 1 g o 5 -0.093 -0.082 1.1115 0.953
| L = 6 0223 -0.102 62726 0.000 1 1 @ 6 0209 0.189 25520 0.863
L g o 7 0.102 -0.092 63.100 0.000 1 1 | 1 7 0.057 0.046 26656 0.914
! ! L 8 -0.001 -0.074 63.100 0.000 | 1 [ = 8 -0.143 -0.136 3.4361 0.904
L ! ! 9 -0.104 -0.053 63.543 0.000 | 1 | | 9 -0.033 -0.062 3.4801 0.942
L N 10 -0.221 -0.249 65.697 0.000 | 1 [ 10 -0.288 -0.286 7.1269 0.713
=g [ 11 -0.303 0.051 70.090 0.000 | 1 [ = 11 -0.174 -0.141 85847 0.660
= opa 12 -0.354 0.110 76.632 0.000 | 1 | 1 12 0.138 0.044 95919 0.652




Null Hypothesis: CR has a unit root
Exogenous: None
Bandwidth: 0 (Used-specified) using Bartlett kernel

Null Hypothesis: D(CR) has a unit root
Exogenous: None
Bandwidth: 0 (Used-specified) using Bartlett kernel

Adj.t-Stat  Prob.* Adj.t-Stat  Prob.*

Phillips-Perron test statistic -1.498563  0.1224 Phillips-Perron test statistic -7.551400 _ 0.0000
Test critical values: 1% level -2.674290 Test critical values: 1% level -2.679735
5% level -1.957204 5% level -1.958088
10% level -1.608175 10% level -1.607830

*MacKinnon (1996) one-sided p-values.

*MacKinnon (1996) one-sided p-values.

. CRI il (Unit Root Test) sassll sia jLad) gilii:(05) a8y 3alall

Null Hypothesis: CRI has a unit root Null Hypothesis: D(CRI) has a unit root
Exogenous: None Exogenous: None
Lag Length: 0 (Fixed) LagLength: 0 (Fixed)
tStatistic  Prob* t-Statistic ~ Prob.*
Augmented Dickey-Fullertest statistic 3060247 0.0004 Augmented Dickey-Fuller test statistic -3.586636 00011
Test critical values: 1% level 22674290 Test critical values: 1% level -2679735
5% level -1.957204 5% level -1.958088
10% level 1.608175 10% level -1.607830
*MacKinnon (1996) one-sided p-values. *MacKinnon (1996) one-sided p-values.
e
Date: 04/04/15 Time: 16:17 Date: 04/04/15 Time: 16:18
Sample: 1990 2012 Sample: 1990 2012
Included observations: 23 Included observations: 22
Autocorrelation  Partial Correlation AC PAC Q-Stat Prob Autocorrelation Partial Correlation AC PAC Q-Stat Prob
I == 1 0503 0503 6.6134 0.010 (= [ = 1 0219 0219 12045 0272
I I = 2 0.009 -0.327 6.6155 0.037 ! ! l [ 2 0013 -0.036 1.2091 0.546
I l [ = 3-0.015 0.215 6.6220 0.085 oo [ 3 0.042 0.050 1.2591 0.739
I I [ = 4 -0.048 -0.222 6.6932 0.153 I l l 1 4 0004 -0.017 1.2596 0.868
I I op 5-0.081 0.093 6.9050 0.228 I l l [ 5 0.031 0.037 1.2895 0.936
I I T = 6 -0.113 -0.192 7.3406 0.290 I I i i 6 -0.015 -0.033 1.2965 0.972
I I I I 7 -0.143 0.016 80752 0.326 I I I [ 7 -0.023 -0.011 1.3154 0.988
I I T = 8 -0.147 -0.148 8.9028 0.351 I I I i 8 -0.027 -0.025 1.3438 0.995
I I I I 9 -0.151 -0.036 9.8367 0.364 g [ 9 -0.074 -0.064 15677 0.997
I I g o 10 -0.137 -0.101 10.669 0.384 g [ 10 -0.133 -0.109 23424 0.993
! ! ! ! 11 -0.078 0.014 10.958 0.447 1 1 1 1 11 -0.027 0.028 23787 0.997
I I I I 12 -0.041 -0.091 11.046 0525 I I I l 12 -0.028 -0.029 24192 0.998




. DET sl (Unit Root Test) sassll sia sl gilii:(06) a8y 3alall

Null Hypothesis: DET has a unit root
Exogenous: None
Lag Length: 2 (Fixed)

Null Hypothesis: D(DET) has a unit root
Exogenous: None
Lag Length: 1 (Fixed)

t-Statistic Prob.* t-Statistic ~~ Prob.*
Augmented Dickey-Fuller test statistic 1079116 0.2440 Augmented Dickey-Fuller test statistic -3.042080  0.0043
Test critical values: 1% level 2685718 Test critical values: 1% level -2.685718
5% level -1.959071 5% level -1.959071
10% level -1.607456 10% level -1.607456
*MacKinnon (1996) one-sided p-values. *MacKinnon (1996) one-sided p-values.
Date: 04/04/15 Time: 16:23 Date: 04/04/15 Time: 16:24
Sample: 1990 2012 Sample: 1990 2012
Included observations: 23 Included observations: 22
Autocorrelation  Partial Correlation AC  PAC Q-Stat Prob Autocorrelation  Partial Correlation AC PAC Q-Stat Prob
| ] | 11 1 0915 0.915 21.880 0.000 ! ! ! ! 1 0207 0.207 1.0793 0.299
[ — | g 2 0.800 -0.230 39.389 0.000 ! ! ! | 2 -0.175 -0.227 1.8854 0.390
/3 [ 3 0.697 0.048 53.353 0.000 ! ! ! 3 0297 0428 4.3340 0.228
. ] = 4 0561 -0.313 62.868 0.000 ! ! ! ! 4 0.244 -0.010 6.0853 0.193
[ o | = 5 0.387 -0.252 67.661 0.000 ! | ! | 5 -0.136 -0.060 6.6559 0.248
[ | [ 6 0211 -0.152 69.163 0.000 ! ! ! ! 6 -0.187 -0.231 7.8147 0.252
[ ] [ ] 7 0.045 -0.093 69.237 0.000 | | | | 7 0041 0.013 7.8739 0.344
g o ! ! 8 -0.102 0.019 69.635 0.000 ! ! ! ! 8 -0.009 -0.068 7.8767 0.446
[ = [ 1 9 -0.233 -0.027 71.867 0.000 ! ! ! ! 9 -0.188 -0.006 9.3089 0.409
= g 10 -0.331 0.083 76.715 0.000 ! ! ! ! 10 -0.201 -0.177 11.081 0.351
| [ | 11 -0.397 -0.004 84.269 0.000 ! ! ! ! 11 -0.192 -0.218 12.846 0.303
= LR A 12 -0.445 -0.071 94.613 0.000 ) ! ! ! 12 -0.174 -0.139 14.449 0273

. RR il (Unit Root Test) sassll jia sl giliiz(07) a3y galall

Null Hypothesis: DET has a unit root Null Hypothesis: D(DET) has a unit root
Exogenous: None Exogenous: None
Lag Length: 2 (Fixed) Lag Length: 1 (Fixed)
t-Statistic ~ Prob.* t-Statistic ~ Prob.*
Augmented Dickey-Fuller test statistic -1.079116 _ 0.2440 Augmented Dickey-Fuller test statistic -3.042080  0.0043
Test critical values: 1% level -2.685718 Test critical values: 1% level -2.685718
5% level -1.959071 5% level -1.959071
10% level -1.607456 10% level -1.607456
*MacKinnon (1996) one-sided p-values. *MacKinnon (1996) one-sided p-values.
Date: 04/04/15 Time: 16:23 Date: 04/04/15 Time: 16:24
Sample: 1990 2012 Sample: 1990 2012
Included observations: 23 Included observations: 22
Autocorrelation  Partial Correlation AC PAC Q-Stat Prob Autocorrelation  Partial Correlation AC PAC OQ-Stat Prob
! ] [ 1| 1 0915 0915 21.880 0.000 I I I I 10207 0207 1.0793 0.299
. ' 2 0.800 -0.230 39.389 0.000 ! ! ! | 2 -0.175 -0.227 1.8854 0.390
3 [ | 3 0697 0.048 53353 0.000 ! ! ! 3 0297 0428 43340 0.228
=3 = 4 0561 -0.313 62.868 0.000 I I I I 4 0244 -0.010 6.0853 0.193
LI | [ | 5 0.387 -0.252 67.661 0.000 ! ! ! ! 5 -0.136 -0.060 6.6559 0.248
| [N 6 0211 -0.152 69.163 0.000 ! ! ! ! 6 -0.187 -0.231 7.8147 0.252
[ g 7 0.045 -0.093 69.237 0.000 ! ! I ! 7 0.041 0.013 7.8739 0.344
g o [ I 8 -0.102 0.019 69.635 0.000 ! ! ! I 8 -0.009 -0.068 7.8767 0.446
= | | 9 -0.233 -0.027 71.867 0.000 I I I I 9 -0.188 -0.006 9.3089 0.409
= [ 10 -0.331 0.083 76.715 0.000 ! ! ! ! 10 -0.201 -0.177 11.081 0.351
= [ | 11 -0.397 -0.004 84.269 0.000 ! ! ! ! 11 -0.192 -0.218 12.846 0.303
=l i@ B 12 -0.445 -0.071 94.613 0.000 ! ! | | 12 -0.174 -0.139 14.449 0273




. INF il (Unit Root Test) saagll jis jLid) gilsi: (08) ad) (3alall

Null Hypothesis: INF has a unit root Null Hypothesis: D(INF) has a unit root
Exogenous: None Exogenous: None
Lag Length: 2 (Automatic - based on SIC, maxlag=4) Lag Length: 1 (Fixed)
t-Statistic ~ Prob.* i-Statistic ~ Prob*
Augmented Dickey-Fuller test statistic -2.380469  0.0201 Augmented Dickey-Fuller test statistic -4,065350  0.0003
Test critical values: 1% level -2.685718 Test critical values: 1% level -2.685718
5% level -1.959071 5% level -1.959071
10% level -1.607456 10% level -1.607456
*MacKinnon (1996) one-sided p-values. *MacKinnon (1996) one-sided p-values.
Date: 04/04/15 Time: 21:24 Date: 04/04/15 Time: 21:25
Sample: 1990 2012 Sample: 1990 2012
Included observations: 23 Included observations: 22
Autocorrelation  Partial Correlation AC PAC Q-Stat Prob Autocorrelation  Partial Correlation AC PAC Q-Stat Prob
| ] | ] | 1 0846 0.846 18.710 0.000 I I | I 10028 0.028 0.0202 0.887
[ | [ = 2 0.653 -0.221 30.390 0.000 (= [ = | 2-0.212 0.213 1.2080 0547
=3 [ 3 0501 0.049 37.605 0.000 (= ] [ = 3 0221 0.246 25662 0.463
[ ] [ | 4 0314 -0.271 40.590 0.000 | | [ | 4 0.050 -0.026 26388 0.620
Lopo [ 5 0.085 -0.246 40.823 0.000 g g o 5-0.276 -0.198 5.0105 0415
[ [ 6 -0.071 0.081 40.991 0.000 g o [ = 6 -0.170 -0.207 5.9684 0427
[ = [ 7 -0.151 0.047 41.807 0.000 I I [ 7 -0.017 -0.114 59788 0542
g o g 8 -0.192 0.079 43.220 0.000 g ! | 8 -0.091 -0.065 6.2913 0.615
[ = | I 9 -0.204 0.002 44.930 0.000 g [ = 9 0103 0210 6.7254 0.666
[ | = 10 -0.240 -0.300 47.471 0.000 [ [ 10 -0.079 -0.173 7.0029 0.725
[ [ | 11 -0.248 0.007 50.421 0.000 I ! | I 11 -0.059 -0.058 7.1690 0.785
g g o 12 -0.249 -0.118 53.667 0.000 ! I g o 12 0.038 -0.178 7.2448 0.841

Al ) Jloms @ Lol jlatzatl Slais miges i it 1— 09— Goled)

"Dependent variable: IP

Method: Least Squares

Date: 04/04/15 Time: 21:30

Sample: 1990 2012

Included observations: 23

Variable Coefficient Std. Error t-Statistic Prob.
IG -0.059868 2.356012 -0.025411 0.9801
RS 0.507137 0.625279 0.811057 0.4300
CR 0.004557 0.036180 0.125961 0.9014
CRI -0.019164 0.009546 -2.007577 0.0631
DET 1.783420 0.803155 2220517 0.0422
RR 0.002532 0.004431 0.571316 0.5762
INF -0.028878 0.009644 -2.994494 0.0091
C 1.364336 0.892481 1.528699 0.1472

R-squared 0.748417 Mean dependentvar 2.016985

Adjusted R-squared 0.631011 S.D. dependentvar 0.485802

S.E. of regression 0.295098 Akaike info criterion 0.665187

Sum squared resid 1.306239 Schwarz criterion 1.060141

Log likelihood 0.350350 Hannan-Quinn criter. 0.764517

F-statistic 6.374633 Durbin-Watson stat 1.233512

Prob(F-statistic) 0.001332




. g3s0ll correlogram of Residuals g1 bLsy¥ dis —10- é’d&j‘

Date: 04/03M15 Time: 15:56
Sample: 1990 2012
Included observations: 23

Autocorrelation Fartial Correlation AC FPAC Q-Stat  Prob
1 | I — (] 1 0371 0371 35896 0058
1 O I | m— 1 2 -0174 -0.361 44202 0110
1O I I = 1 3 -0.118 0138 4.87198 0.185
1O I [ — 1 4 -0170 -0.314 56964 0223
| - I I I 1 5 -0.227 -0.032 7.3457 0.196
[ — I | — 1 6 -0.289 -0.284 10165 0118
1O I I o o1 7 -0.143 0100 10901 0143
1 n [ 1 g8 0.049 -0241 10994 0202
1 o I o1 9 0074 0092 11.219 0261
1 a1 1O 1 10 0114 -0154 11793 0289
1 mo [ 1 11 0074 -0.011 120586 0.358
1 I [ O 1 12 0.037 -0.097 12129 0435
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Series: Residuals
Sample 1990 2012
Observations 23

Mean 3.74e-17
Median -0.076062
Maximum 0.600121
Minimum -0.521366
Std. Dev. 0.243669
Skewness 0.363410
Kurtosis 3.271472

Jarque-Bera 0.576883
Probability 0.749431
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Heteroskedasticity Test: ARCH

F-statistic 0.255950 Prob. F(1,20) 0.6184
Obs*R-squared 0.277988 Prob. Chi-Square(1) 0.5980
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 04/04/15 Time: 21:32
Sample (adjusted): 1991 2012
Included observations: 22 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
C 0.065805 0.023099 2.848862 0.0099

RESID"2(-1) -0.111505 0.220403 -0.505915 0.6184
R-squared 0.012636 Mean dependentvar 0.059349
Adjusted R-squared -0.036732 S.D. dependentvar 0.088695
S.E. of regression 0.090309 Akaike info criterion -1.884645
Sum squared resid 0.163115 Schwarz criterion -1.785460
Log likelihood 2273110 Hannan-Quinn criter. -1.861280
F-statistic 0.255950 Durbin-Watson stat 1.957269
Prob(F-statistic) 0.618447
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