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KTBR = f(TBDGHN,TBDN,KTBG,TK,TW,INF,EXCH, POP) (2)
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Dependent Variable: LKTBG

Method: Least Squares

Date: 08/15/12 Time: 23:29
Sample (adjusted): 1385M01 1390M08
Included observations: 68 after adjustments

Variable Coefficient t-Statistic Prab.

C -345.3538 -4.676536 0.0650

LTBDGHN 4.260342 8.024435 0.0000

LTBDN 6.002313 5.032380 0.0000

LTK 6.428920 -1.226759 0.0301

LTW -8.533411 -3.903257 0.0000

LINF -10.30004 11.051293 0.0032

LEXCH 14.24350 5.090990 0.0232

LPOP 6.243421 5.320301 0.0043
R-squared 0.984308 Mean dependent var 2484186.
Adjusted R-squared 0.983679 S.D. dependent var 479094.1
S.E. of regression 8581.004 Akaike info criterion 21.04974
Sum squared resid 4.49E+09 Schwarz criterion 21.27822
Log likelihood -708.6911 F-statistic 34798.63
Durbin-Watson stat 1.729100 Prob(F-statistic) 0.000000
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Dependent Variable: LKTBR

Method: Least Squares

Date: 08/15/12 Time: 23:00

Sample (adjusted): 1385M01 1390M08

Included observations: 68 after adjustments

Variable Coefficient t-Statistic Prob.

C 140.4595 1.676569 0.0021

LTBDGHN 7.261214 -6.324169 0.0491

LTBDN 5.241341 5.343269 0.0212

LTK - 4532533 6.200214 0.0320

LTW 12.01215 4.435020 0.0000

LINF -13.23141 -3.067593 0.0000

LEXCH 14.24210 -2.000099 0.0051

LPOP 6.324131 5.536231 0.0000
R-squared 0.973453 Mean dependent var 212365.4
Adjusted R-squared 0.973166 S.D. dependent var 77901.17
S.E. of regression 8581.071 Akaike info criterion 21.04975
Sum squared resid 4.49E+09 Schwarz criterion 21.27823
Log likelihood -708.6916 F-statistic 910.1314
Durbin-Watson stat 1.808319 Prob(F-statistic) 0.000000



www.SID.ir

VYAY Ll o,leds o5 0u0 dnlilad

Slrgpo J3las 090 30 gl ool Ji5 g Jor SLoLET (ol dloleo 8451 1 31 ol zulis —0 Jgaor

Dependent Variable: LKTBG

Method: Least Squares

Date: 08/15/12 Time: 00:19

Sample (adjusted): 1385M01 1390M08

Included observations: 68 after adjustments

Variable Coefficient t-Statistic Prob.

C -16.23405 -3.290638 0.0012

LTBDGHN 6.008241 4.354490 0.0000

LTBDN 5.996123 8.380756 0.0000

LKTBRHAT 3.809520 5.165351 0.0271

LTK 6.171757 3.859842 0.0142

LTW -2.874240 -2.371165 0.0043

LINF - 6.890064 -6.345730 0.0052

LEXCH 9.254640 4.308994 0.0000

LPOP 6.121011 4.801231 0.0000
R-squared 0.968111 Mean dependent var 2484186.
Adjusted R-squared 0.967278 S.D. dependent var 479094.1
S.E. of regression 8599.398 Akaike info criterion 21.06690
Sum squared resid 4.44E+09 Schwarz criterion 21.32802
Log likelihood -708.2747 F-statistic 29700.04
Durbin-Watson stat 1.801726 Prob(F-statistic) 0.000000



www.SID.ir

VAT [l o,leds sB0uo dolilad

@layyo JBlas (mogd 30 (s y S 9 Joo SLOE (ool Wolen 05T 31 51 ool s =F Jourr

Dependent Variable: LKTBR

Method: Least Squares

Date: 08/15/12 Time: 01:19

Sample (adjusted): 1385M01 1390M08

Included observations: 68 after adjustments

Variable Coefficient t-Statistic Prob.

C 14.85443 2.290714 0.0123

LTBDGHN 7.003412 6.166380 0.0384

LTBDN 6.491210 3.164973 0.0095

LKTBGHAT 1.903840 7.165395 0.0092

LTK -3.039023 -6.859851 0.0033

LTW 7.049241 2.371247 0.0018

LINF 6.059234- -8.345717 0.0308

LEXCH 11.33952 -7.309066 0.0583

LPOP 4.746224 6.653231 0.0030
R-squared 0.952087 Mean dependent var 212365.4
Adjusted R-squared 0.949814 S.D. dependent var 77901.17
S.E. of regression 8599.464 Akaike info criterion 21.06692
Sum squared resid 4.44E+09 Schwarz criterion 21.32804
Log likelihood -708.2752 F-statistic 776.8848
Durbin-Watson stat 1.818745 Prob(F-statistic) 0.000000
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