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Dependent Variable: IL
Method: Least Squares
Date: 05/17/16 Time: 17:24
Sample: 1990 2014
Included observations: 25

Variable Coefficient  Std. Error t-Statistic Prob.
Y 0.599088 0.050075 11.96390 0.0000
DE 0.828511 0.173851 4.765625 0.0001
EPA -0.640587  0.077547 -8.260636 0.0000
IR 0.045321 0.043296 1.046764 0.3077
C -7.690031  0.924897 -8.314474 0.0000
R-squared 0.987838 Meandependent var 16.40400
Adjusted R-squared 0.985405 S.D. dependent var 10.78531
S.E. of regression 1.302956 Akaike info criterion 3.544005
Sumsquaredresid 33.95389 Schwarz criterion 3.787780
Log likelihood -39.30006 Hannan-Quinn criter. 3.611617
F-statistic 406.1090 Durbin-Watson stat 1.827083
Prob(F-statistic) 0.000000

EVIEWS7 b, Jlnzals ( 3-II) 3 Joudt o 53Uasl (Il slited o il

ML, = —7.690 + 0.599 Y, + 0.828 De, — 0.640 Epa, + 0.045Ir,

t, : (—8.314)(1.963)(4.765)(—8.260)(1.046)
8,:(0.924 )(0.050)(0.173)(0.077)(0.043)

R?=0.9878 Y& =33.953 F.=406.109 n=25
R?2=09854 Dw= 1827 Prob;=0.0000
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Dependent Variable: IL
Method: Least Squares
Date: 05/18/16 Time: 18:30
Sample: 1990 2014
Included observations: 25

Variable Coefficient Std. Error t-Statistic Prob.

Y 0.601496 0.050136 11.99737 0.0000

DE 0.745062 0.154848 4.811587 0.0001

EPA -0.614132 0.073480 -8.357840 0.0000

C -7.840228 0.915779 -8.561267 0.0000

R-squared 0.987171 Meandependent var 16.40400

Adjusted R-squared 0.985339 S.D. dependent var 10.78531

S.E. of regression 1.305922 Akaike info criterion 3.517342

Sumsquaredresid 35.81407 Schwarz criterion 3.712362

Log likelihood -39.96678 Hannan-Quinn criter. 3.571432

F-statistic 538.6583 Durbin-Watson stat 1.730723
Prob(F-statistic) 0.000000

EVIEWS7 b, Jlnzals ( 3-II) (3 Jaudt o 53Uasl (Il sled o il

P

[L, = —7.84 + 0.601Y, + 0.745 De, — 0.614 Epa,
t, : (—8.561)(11.997)(4.811)(—8.357)

8,:(0.915)(0.050)(0.154)(0.073)

R? =09871 Ye&? =35814 F.=538.658 n=25

R? = 0.9853 Dw = 1.730 Prob; =0.0000
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White Heteroskedasticity Test:

F-statistic 1.585863 Probability 0.208326
Obs*R-squared 8.645389 Probability 0.194525
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Series: Residuals
74 Sample 1990 2014
Observations 25
6 -
Mean 5.24e-15
54 Median -0.108439
Maximum 3.122657
4 Minimum -3.246195
Std. Dev. 1.221578
34 Skewness 0.048068
Kurtosis 4.575248
2
Jarque-Bera  2.594426
14 Probability 0.273292
0 T
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