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Dependent Variable: D4LNGDF
Method: Least Squares

Date: 06/30/07 Time: 15:22

Sample (adjusted): 198202 200604

Included observations: 99 after adjustments

Variable Coefficient | Std. Error | t-Statistic | Prob. |
D1 (0.023682 0.069117 0.342640 | 0.7327
D2 0.021555 0.069275 | 0.311146 | 0.7564 |
3 0022655 (0.069095 (0,327870 | 0.7438
D4 0.024569 0.069475 0.353632 | 0.7245 |

LNGDP(—4) | -0.001483 | 0.006427 | -0.230790 | 0.8180 |

DALNGDP(-1) | 0760041 | 0.096776 | 7.853634 | 0.0000 |

DALNGDP{-2) | 0.171648 0.112739 1.522527 | 0.1314 |

DALNGDP(-3) | -0.060442 (0.,113433 | -0.532844 | 0.5955 |

DALNGDP(—-4) | -0.579852 0.113701 -5.099803 | 0.0000 |

ﬂ-‘lLﬁrﬂ'DF{—E} 0.387072 0.0935858 4.1358958 | 0.0001 |
Statistics: | |
R-squared 0.634339 | Mean dependent var | 0.021517
Adjusted R-squared | 0.597362 | S.D. dependent var | 0.016270
~ 5.E. of regression | 0.010324 | Akaike info eriterion | -6.213125 |
Sum squared resid | 0.009486 | Schwarz criterion | -5.950991
Log likelihood 317.5497 | Durbin-Watson stat | 2.011525 |
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