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Dependent Variable: TCHT
Method: Least Squares
Date: 06/03/16 Time: 15:10
Sample: 1986 2015
Included observations: 30

Variable Coefficient  Std. Error t-Statistic Prob.

C 42.79527 3.717001 11.51339 0.0000
PIBT -0.000776  0.000137 -5.663517 0.0000
TCNT -10.33262  1.844323 -5.602391 0.0000
TINFT 0.180697 0.090487 1.996941 0.0564
R-squared 0.754363 Mean dependent var 18.74067
Adjusted R-squared 0.726020 S.D. dependent var 7.075875
S.E. of regression 3.703732 Akaike info criterion 5.580125
Sum squared resid 356.6585 Schwarz criterion 5.766951
Log likelihood -79.70187  Hannan-Quinn criter. 5.639892
F-statistic 26.61572 Durbin-Watson stat 0.931168
Prob(F-statistic) 0.000000
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R2 = 0.72 DW-=0.93
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(1.996941)

F=26.61
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Dependent Variable: TCHT
Method: Least Squares
Date: 06/03/16 Time: 20:00
Sample: 1986 2015
Included observations: 30

Variable Coefficient ~ Std. Error t-Statistic Prob.

C 42.59610 3.915855 10.87786 0.0000
PIBT -0.000907  0.000127 -7.150740 0.0000
TCNT -9.000080 1.812011 -4.966901 0.0000
R-squared 0.716688 Mean dependent var 18.74067
Adjusted R-squared 0.695702 S.D. dependent var 7.075875
S.E. of regression 3.903281 Akaike info criterion 5.656152
Sum squared resid 411.3613 Schwarz criterion 5.796271
Log likelihood -81.84227 Hannan-Quinn criter. 5.700977
F-statistic 34.15064 Durbin-Watson stat 0.817892
Prob(F-statistic) 0.000000
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Heteroskedasticity Test: White

F-statistic 11.27260 Prob. F(5,24) 0.0000
Obs*R-squared 21.04065 Prob. Chi-Square(5) 0.0008
Scaled explained SS 12.45548 Prob. Chi-Square(5) 0.0291

Test Equation:

Dependent Variable: RESID/2
Method: Least Squares

Date: 06/04/16 Time: 23:42
Sample: 1986 2015

Included observations: 30

Variable Coefficient Std. Error t-Statistic Prob.
C 139.7848 63.84965 2.189280 0.0385
PIBT -0.002360 0.002969 -0.794943 0.4344
PIBT"2 -5.80E-07 1.25E-07 -4.648064 0.0001
PIBT*TCNT 0.006160 0.001401 4.395473 0.0002
TCNT -166.8279 64.13763 -2.601093 0.0157
TCNT"2 44.96421 15.52317 2.896587 0.0079
R-squared 0.701355 Mean dependent var 13.71204
Adjusted R-squared 0.639137 S.D. dependent var 16.86114
S.E. of regression 10.12880 Akaike info criterion 7.645498
Sum squared resid 2462.220 Schwarz criterion 7.925738
Log likelihood -108.6825 Hannan-Quinn criter. 7.735149
F-statistic 11.27260 Durbin-Watson stat 1.972490

Prob(F-statistic) 0.000011
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 3.336595 Prob. F(2,27) 0.0507
Obs*R-squared 5.945255 Prob. Chi-Square(2) 0.0512
Scaled explained SS 3.519425 Prob. Chi-Square(2) 0.1721
Test Equation:
Dependent Variable: RESID/2
Method: Least Squares
Date: 06/05/16 Time: 00:34
Sample: 1986 2015
Included observations: 30
Variable Coefficient Std. Error t-Statistic Prob.
C -24.33624 15.69786 -1.550290 0.1327
PIBT 0.000770 0.000508 1.513917 0.1417
TCNT 16.40786 7.263983 2.258796 0.0322
R-squared 0.198175 Mean dependent var 13.71204
Adjusted R-squared 0.138781 S.D. dependent var 16.86114
S.E. of regression 15.64746 Akaike info criterion 8.433133
Sum squared resid 6610.758 Schwarz criterion 8.573253
Log likelihood -123.4970 Hannan-Quinn criter. 8.477959
F-statistic 3.336595 Durbin-Watson stat 1.321426
Prob(F-statistic) 0.050708
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Chow Breakpoint Test: 1996

Null Hypothesis: No breaks at specified breakpoints
Varying regressors: All equation variables

Equation Sample: 1986 2015

F-statistic 0.406615 Prob. F(4,22) 0.8019
Log likelihood ratio 2.139745 Prob. Chi-Square(4) 0.7101
Wald Statistic 1.626460 Prob. Chi-Square(4) 0.8040
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Chow Breakpoint Test: 2000

Null Hypothesis: No breaks at specified breakpoints
Varying regressors: All equation variables

Equation Sample: 1986 2015

F-statistic 1.030932 Prob. F(4,22) 0.4135
Log likelihood ratio 5.154049 Prob. Chi-Square(4) 0.2719
Wald Statistic 4.123730 Prob. Chi-Square(4) 0.3895
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