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Dependent Variable: BDGT
Method: Least Squares
Date: 04/17/18 Time: 23:59
Sample: 1987 2016
Included observations: 30

Variable Coefficient Std. Error t-Statistic Prob.

C 751.4009 199.9248 3.758418 0.0010

EXPO 1.063461 0.294584 3.610050 0.0014

IMP -0.863591 0.261868 -3.297807 0.0030

PIB 0.041363 0.150617 0.274626 0.7860

PP -47.15334 10.84284 -4.348800 0.0002

DD -2.066654 3.008705 -0.686892 0.4987

R-squared 0.898677 Mean dependent var -528.0607

Adjusted R-squared 0.877568 S.D. dependent var 1247.373

S.E. of regression 436.4596 Akaike info criterion 15.17213

Sum squared resid 4571928. Schwarz criterion 15.45236

Log likelihood -221.5819 Hannan-Quinn criter. 15.26178

F-statistic 4257316 Durbin-Watson stat 2.025780
Prob(F-statistic) 0.000000
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BDGT =751.400895453 + 1.06346132203*EXPO - 0.863591124839*IMP
+0.041363338467*PIB - 47.1533393099*PP - 2.06665418808*DD

3.7584, 3.6100y (-3.2978) (0.2746) (-4.3488y  (-0.6868)

R?-0.89 R%=0.87 DW=2.02

SCR=436.4596 N=30 F=42.57 prob=0,005
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\ EXPO IMP PIB PP DD
EXPO 1 0.653 0.901 0.915 0.813
IMP 0.653 1 0.677 0.654 0.802
PIB 0.901 0.677 1 0.959 0.853
PP 0.915 0.654 0.959 1 0.848
DD 0.813 0.802 0.853 0.848 1
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Dependent Variable: BDGT
Method: Least Squares
Date: 04/18/18 Time: 15:38
Sample: 1987 2016
Included observations: 30

Variable Coefficient Std. Error t-Statistic Prob.

C 702.6905 143.2112 4.906672 0.0000

EXPO 1.087521 0.178650 6.087448 0.0000

IMP -0.902819 0.082300 -10.96987 0.0000

PP -45.92336 9.207671 -4.987511 0.0000

R-squared 0.896602 Mean dependent var -528.0607

Adjusted R-squared 0.884671 S.D. dependent var 1247.373

S.E. of regression 423.6092 Akaike info criterion 15.05907

Sum squared resid 4665564. Schwarz criterion 15.24589

Log likelihood -221.8860 Hannan-Quinn criter. 15.11883

F-statistic 75.15157 Durbin-Watson stat 1.999186
Prob(F-statistic) 0.000000
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Heteroskedasticity Test: White

F-statistic 3.160544 Prob. F(9,20) 0.0154
Obs*R-squared 17.61479 Prob. Chi-Square(9) 0.0399
Scaled explained SS 22.91197 Prob. Chi-Square(9) 0.0064

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 04/18/18 Time: 15:57
Sample: 1987 2016

Included observations: 30

Variable Coefficient Std. Error t-Statistic Prob.
C 396294.8 245966.0 1.611177 0.1228
EXPO”2 0.593443 0.366504 1.619198 0.1211
EXPO*IMP -0.164371 0.307951 -0.533759 0.5994
EXPO*PP -42.50663 32.30165 -1.315928 0.2031
EXPO -54.23597 335.9481 -0.161442 0.8734
IMPA2 -0.048480 0.062629 -0.774090 0.4479
IMP*PP 8.986598 10.87698 0.826203 0.4184
IMP 242.7383 370.4928 0.655177 0.5198
PP~2 903.1137 872.1141 1.035545 0.3128
PP -30808.17 25155.50 -1.224709 0.2349
R-squared 0.587160 Mean dependent var 155518.8
Adjusted R-squared 0.401382 S.D. dependent var 294374.2
S.E. of regression 227758.6 Akaike info criterion 27.77116
Sum squared resid 1.04E+12 Schwarz criterion 28.23823
Log likelihood -406.5674 Hannan-Quinn criter. 27.92058
F-statistic 3.160544 Durbin-Watson stat 2.119270

Prob(F-statistic) 0.015368
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Heteroskedasticity Test: White

F-statistic 1.820546 Prob. F(9,20) 0.1268
Obs*R-squared 13.50965 Prob. Chi-Square(9) 0.1409
Scaled explained SS 8.473488 Prob. Chi-Square(9) 0.4872

Test Equation:

Dependent Variable: WGT_RESID"2

Method: Least Squares

Date: 04/18/18 Time: 15:29

Sample: 1987 2016

Included observations: 30

Collinear test regressors dropped from specification

Variable Coefficient Std. Error t-Statistic Prob.
C -36001.61 15109.84 -2.382661 0.0272
EXPO*IMP*WGT"2 0.567038 0.246651 2.298950 0.0324
EXPO*PP*WGT"2 28.41922 11.57161 2.455944 0.0233
EXPO*WGT"2 -352.6669 157.2785 -2.242308 0.0364
IMPA2*WGTA2 -0.154153 0.082562 -1.867122 0.0766
IMP*PP*WGTA2 -24.28320 12.28005 -1.977452 0.0619
IMP*WGT"2 284.1350 164.8205 1.723905 0.1001
PPA2*WGTA2 -242.9542 80.44808 -3.020012 0.0068
PP*WGTA2 7308.465 2455.866 2.975922 0.0075
WGT”2 -54497.18 18528.47 -2.941267 0.0081
R-squared 0.450322 Mean dependent var 3604.450
Adjusted R-squared 0.202966 S.D. dependent var 4737.756
S.E. of regression 4229.714 Akaike info criterion 19.79886
Sum squared resid 3.58E+08 Schwarz criterion 20.26592
Log likelihood -286.9829 Hannan-Quinn criter. 19.94828
F-statistic 1.820546 Durbin-Watson stat 2.540932

Prob(F-statistic) 0.126778
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Series: Residuals
12 Sample 1987 2016
Observations 30
10 Mean 2.99e-13
Median -66.96067
81 Maximum 842.1844
Minimum -1187.796
6 Std. Dev. 401.1004
Skewness -0.282279
4 Kurtosis 4.463463
2 | Jarque-Bera  3.075565
Probability 0.214857
0
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Correlogram of Residuals

Diate: 05/01/18 Time: 02:17
Sample: 1987 2016
Included observations: 30

Autocarrelation Partial Carrelation AC PAC  Q-5Stat  Prob
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