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LS GDPG C LITG AGINV/GDP OILINV/GDP INDINV/GDP SERINV/GDP OILEXG LABG AR(1)
Dependent Variable: GDPG
Method: Least Squares
Date: 01/12/09 Time: 10:36
Sample (adjusted): 1348 1379
Included observations: 32 after adjustments
Convergence achieved after 36 iterations
Variable Coefficient Std. Error t-Statistic Prob.
C 0.005661 0.087064 0.065019 0.9487
LITG 0.802911 0.655853 1.224224 0.2333
AGINV/GDP 8.450807 4.230096 1.997781 0.0577
OILINV/GDP 2.742711 1.397180 1.963033 0.0618
INDINV/GDP 0.254925 0.637635 0.399797 0.6930
SERINV/GDP -0.621357 0.505708 -1.228687 0.2316
OILEXG 0.149459 0.039522 3.781634 0.0010
LABG -1.504845 3.692582 -0.407532 0.6874
AR(1) 0.382623 0.219764 1.741059 0.0950
R-squared 0.724475 Mean dependent var 0.040360
Adjusted R-squared 0.628640 S.D. dependent var 0.079626
S.E. of regression 0.048524 Akaike info criterion -2.981274
Sum squared resid 0.054154 Schwarz criterion -2.569035
Log likelihood 56.70038 Hannan-Quinn criter. -2.844628
F-statistic 7.559611 Durbin-Watson stat 1.970462
Prob(F-statistic) 0.000062
Inverted AR Roots .38
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LS GDPG C IMP/GDP AGINV/GDP OILINV/GDP INDINV/GDP SERINV/GDP OILEXG
LABG AR(1)

Dependent Variable: GDPG

Method: Least Squares

Date: 01/12/09 Time: 10:38

Sample (adjusted): 1340 1379

Included observations: 40 after adjustments
Convergence achieved after 23 iterations

Variable Coefficient Std. Error t-Statistic Prob.
C 0.070115 0.081214 0.863331 0.3946
IMP/GDP 0.081455 0.207574 0.392417 0.6974
AGINV/GDP 5.897546 3.480916 1.694251 0.0902
OILINV/GDP 3.189407 1.284416 2.483157 0.0186
INDINV/GDP 0.122951 0.780100 0.157609 0.8758
SERINV/GDP -0.593978 0.500028 -1.187890 0.2439
OILEXG 0.140059 0.036050 3.885191 0.0005
LABG -2.719870 3.453115 -0.787657 0.4369
AR(1) 0.411301 0.188596 2.180856 0.0369
R-squared 0.703509 Mean dependent var 0.051071
Adjusted R-squared 0.626995 S.D. dependent var 0.075624
S.E. of regression 0.046187 Akaike info criterion -3.117150
Sum squared resid 0.066129 Schwarz criterion -2.737152
Log likelihood 71.34299 Hannan-Quinn criter. -2.979754
F-statistic 9.194526 Durbin-Watson stat 2.025931
Prob(F-statistic) 0.000002
Inverted AR Roots 41
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