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Dependent Variable: LY
Method: Least Squares
Date: 02/09/14 Time: 21:03
Sample (adjusted): 1383Q2 1387Q4
Included observations: 19 after adjustments
Convergence achieved after 60 iterations
MA Backcast: OFF (Roots of MA process too large)

Variable Coefficient Std. Error t-Statistic Prob.

C 20.95477 3.885395 5.393213 0.0001

LK 2.612987 0.499755 2.228537 0.0002

LL 6.654635 0.892897 7.452856 0.0000

AR(1) 0.004697 0.000519 9.045950 0.0000

MA(1) 0.670925 0.132997 5.044653 0.0002

MA(5) -1.578015 0.411924 -3.830841 0.0021
R-squared 0.992926 Mean dependent var 32.34140
Adjusted R-squared 0.990205 S.D. dependent var 0.087415
S.E. of regression 0.008652 Akaike info criterion -6.410066
Sum squared resid 0.000973 Schwarz criterion -6.111822
Log likelihood 66.89562 Hannan-Quinn criter. -6.359591
F-statistic 364.9262 Durbin-Watson stat 1.722790

Prob(F-statistic) 0.000000 |
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Estimation Command:

LSLY C LK LL AR(1) MA(1) MA(5)

Estimation Equation:

LY = C(1) + C(2)*LK + C(3)*LL +
[AR(1)=C(4),MA(1)=C(5), MA(5)=C(6),INITMA=1383Q2, ESTSMPL="1383Q2
1387Q4"]

Substituted Coefficients:

LY = 20.954765045 + 2.612986534*LK + 6.65463518328*LL +
[AR(1)=0.00469681272734, MA(1)=0.670924944466, MA(5)=-
1.57801541382,INITMA=1383Q2,ESTSMPL="1383Q2 1387Q4"]
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Dependent Variable: LY
Method: Least Squares
Date: 02/09/14 Time: 21:11
Sample (adjusted): 1383Q2 138704
Included observations: 19 after adjustments
Convergence achieved after 28 iterations
MA Backcast: 1382Q1 1383Q1

Variable Coefficient Std. Error t-Statistic Prob.

C 20.03149 5.136328 3.899963 0.0018

LK 2.191761 0.732895 2.990552 0.0104

LL 5.759771 1.347974 4.272911 0.0009

AR(1) 0.006173 0.528542 2.403622 0.0254

MA(1) 0.640345 0.173409 3.692678 0.0027

MA(5) -0.450145 0.101659 -4.427991 0.0007
R-squared 0.987516 Mean dependent var 32.34140
Adjusted R-squared 0.982715 S.D. dependent var 0.087415
S.E. of regression 0.011493 Akaike info criterion -5.842101
Sum squared resid 0.001717 Schwarz criterion -5.543858
Log likelihood 61.49996 Hannan-Quinn criter. -5.791627
F-statistic 205.6690 Durbin-Watson stat 1.897458

Prob(F-statistic) 0.000000 |
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Estimation Command:

LSLY C LK LL AR(1) MA(1) MA(5)

Estimation Equation:

LY = C(1) + C(2)*LK + C(3)*LL +
[AR(1)=C(4),MA(1)=C(5), MA(5)=C(6),BACKCAST=1383Q2,ESTSMPL="138
3Q2 1387Q4"]

Substituted Coefficients:

LY = 20.0314859408 + 2.19176135229*LK + 5.75977076604*LL +
[AR(1)=0.00617322433613,MA(1)=0.640344814754,MA(5)=-
0.450145400387,BACKCAST=1383Q2,ESTSMPL="1383Q2 1387Q4"]
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