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Dependent Variable is LPC
Regressor Coefficient t- Ratio
LPC(-1) 0.552 6.606
LY 0.353 3.797
LRM, 0.099 2.691
LGI -0.085 -2.949
LYO 0.023 1.316
C 1.181 2.567
Dum -0.074 -2.915
R =0.9972 R 2-0.9968
D.W=2.064 Durbin’ s h —Statistic ==0.273
F=2424
Diagnostion Tests
Serial Correlation 0.077(0.781)
Functional Form 0.631(0.427)
Normality 0.807(0.668)
Heteroscedasticity 1.473(0.225)
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Dependent Variable is LPC
Regressor Coefficient t - Ratio

LY 0.788 6.862
LRM; 0.221 3.034
LGI -0.191 -3.223
LYO 0.052 1.142
C 2.636 2.6750
Dum -1.165 -2.542
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Dependent Variable is Lpc

Regressor Coefficient t - Ratio
dLy 0.353 3.798
dLRM, 0.099 2.691
dLGl -0.854 -2.949
dLYO 0.023 1.316
dC 1.181 2.567
dDum -0.739 -2.915
ecm(-1) -0.448 -5.359
R® =0.6613 R*=0.6118
DW =2.06
F =13.34
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