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Dependent Variable: CH
Method: Least Squares
Date: 05/21/15 Time: 17:38

Sample: 2005 2014

Included observations: 10

Variable Coefficient Std. Error t-Statistic Prob.

ANG 6.81E-09 1.57E-09 4.330436 0.0034

INV -0.010764 0.007794 -1.381008 0.2098

C 0.412757 0.303064 1.361946 0.2154

R-squared 0.779719 Mean dependent var 0.372900

Adjusted R-squared 0.716781 S.D. dependent var 0.410367

S.E. of regression 0.218391 Akaike info criterion 0.038261

Sum squared resid 0.333861 Schwarz criterion 0.129037

Log likelihood 2.808693 Hannan-Quinn criter. -0.061319

F-statistic 12.38876 Durbin-Watson stat 1.765526
Prob(F-statistic) 0.005017
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Dependent Variable: CH

Method: Least Squares
Date: 05/21/15 Time: 18:19
Sample: 2005 2014
Included observations: 10

Variable Coefficient Std. Error t-Statistic Prob.

ANG 5.26E-09 1.16E-09 4.532222 0.0019

C 0.018309 0.106918 0.171243 0.8683

R-squared 0.719702 Mean dependent var 0.372900

Adjusted R-squared 0.684665 S.D. dependent var 0.410367

S.E. of regression 0.230441 Akaike info criterion 0.079209

Sum squared resid 0.424823 Schwarz criterion 0.139726

Log likelihood 1.603954 Hannan-Quinn criter. 0.012822

F-statistic 20.54103 Durbin-Watson stat 1.401961
Prob(F-statistic) 0.001919
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Series: Residuals
Sample 2005 2014
Observations 10
5 Mean -1.11e-16
Median 0.007391
Maximum 0.387353
Minimum -0.282047
Std. Dev. 0.217261
] Skewness 0.372279
7 Kurtosis 2.039763
Jarque-Bera 0.615176
Probability 0.735218
0
-0.3 0.2 -0.1 0.0 0.1 0.2 0.3 0.4
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Heteroskedasticity Test: White

F-statistic 6.268112 Prob. F(2,7) 0.0275
Obs*R-squared 6.416912 Prob. Chi-Square(2) 0.0404
Scaled explained SS 2.135061 Prob. Chi-Square(2) 0.3439

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 05/21/15 Time: 23:50
Sample: 2005 2014

Included observations: 10

Variable Coefficient Std. Error t-Statistic Prob.
C -0.012396 0.018477 -0.670896 0.5238
ANG 1.74E-09 5.12E-10 3.400426 0.0114
ANGA2 -7.37E-18 251E-18  -2.938460 0.0218
R-squared 0.641691 Mean dependent var 0.042482
Adjusted R-squared 0.539317 S.D. dependent var 0.045662
S.E. of regression 0.030992 Akaike info criterion -3.866826
Sum squared resid 0.006724 Schwarz criterion -3.776051
Log likelihood 22.33413 Hannan-Quinn criter. -3.966407
F-statistic 6.268112 Durbin-Watson stat 2.193574

Prob(F-statistic) 0.027536
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Dependent Variable: CH

Method: Least Squares

Date: 05/22/15 Time: 14:10

Sample: 2005 2014

Included observations: 10

Weighting series: 1/SQR(ANG)

Weight type: Inverse standard deviation (EViews default scaling)

Variable Coefficient Std. Error t-Statistic Prob.
ANG 3.44E-09 1.19E-09 2.892041 0.0201
© 0.140653 0.021321 6.596884 0.0002

Weighted Statistics

R-squared 0.511119 Mean dependent var
Adjusted R-squared 0.450009 S.D. dependent var
S.E. of regression 0.105574 Akaike info criterion
Sum squared resid 0.089168 Schwarz criterion
Log likelihood 9.409717 Hannan-Quinn criter.
F-statistic 8.363900 Durbin-Watson stat
Prob(F-statistic) 0.020136 Weighted mean dep.

0.210155
0.208469
-1.481943
-1.421426
-1.548330
0.951116
0.157024

Unweighted Statistics

R-squared 0.634025 Mean dependent var
Adjusted R-squared 0.588278 S.D. dependent var
S.E. of regression 0.263314 Sum squared resid
Durbin-Watson stat 0.986741

0.372900
0.410367
0.554675
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 1.996438 Prob. F(1,8) 0.1954
Obs*R-squared 1.997150 Prob. Chi-Square(1) 0.1576
Scaled explained SS 0.664500 Prob. Chi-Square(1) 0.4150

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 05/22/15 Time: 17:52
Sample: 2005 2014

Included observations: 10

Variable Coefficient Std. Error t-Statistic Prob.

C 0.021698 0.020102 1.079377 0.3119

ANG 3.08E-10 2.18E-10 1.412954 0.1954

R-squared 0.199715 Mean dependent var 0.042482

Adjusted R-squared 0.099679 S.D. dependent var 0.045662

S.E. of regression 0.043326 Akaike info criterion -3.263253

Sum squared resid 0.015017 Schwarz criterion -3.202736

Log likelihood 18.31627 Hannan-Quinn criter. -3.329640

F-statistic 1.996438 Durbin-Watson stat 2.379437
Prob(F-statistic) 0.195373
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CH INV y,5 ANG
2005 0,153 22,85 561023,69
2006 0,123 26,85 9985802,83
2007 0,122 35,28 9306969,82
2008 0,113 45,04 25130207,65
2009 0,102 52,93 51728934,29
2010 0,1 55,58 69192981,58
2011 0,1 58,75 54662640,03
2012 0,99 56,52 138051635,2
2013 0,98 52,23 109255106,8
2014 0,93 57,74 206655179,7
:CS}QJ‘ ﬁ-\.ﬁ.'i @‘\:‘J—
Dependent Variable: CH
Method: Least Squares
Date: 05/21/15 Time: 17:38
Sample: 2005 2014
Included observations: 10
Variable Coefficient ~ Std. Error t-Statistic Prob.
ANG 6.81E-09 1.57E-09 4.330436 0.0034
INV -0.010764  0.007794 -1.381008 0.2098
C 0.412757 0.303064 1.361946 0.2154
R-squared 0.779719 Mean dependent var 0.372900
Adjusted R-squared 0.716781 S.D. dependent var 0.410367
S.E. of regression 0.218391 Akaike info criterion 0.038261
Sum squared resid 0.333861 Schwarz criterion 0.129037
Log likelihood 2.808693 Hannan-Quinn criter. -0.061319
F-statistic 12.38876 Durbin-Watson stat 1.765526
Prob(F-statistic) 0.005017
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Dependent Variable: CH
Method: Least Squares
Date: 05/21/15 Time: 18:19
Sample: 2005 2014
Included observations: 10

Variable Coefficient  Std. Error t-Statistic Prob.

ANG 5.26E-09 1.16E-09 4.532222 0.0019

C 0.018309 0.106918 0.171243 0.8683
R-squared 0.719702 Mean dependent var 0.372900
Adjusted R-squared 0.684665 S.D. dependent var 0.410367
S.E. of regression 0.230441 Akaike info criterion 0.079209
Sum squared resid 0.424823 Schwarz criterion 0.139726
Log likelihood 1.603954 Hannan-Quinn criter. 0.012822
F-statistic 20.54103 Durbin-Watson stat 1.401961

Prob(F-statistic) 0.001919
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Heteroskedasticity Test: White

F-statistic 6.268112 Prob. F(2,7) 0.0275
Obs*R-squared 6.416912 Prob. Chi-Square(2) 0.0404
Scaled explained SS 2.135061 Prob. Chi-Square(2) 0.3439
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 05/21/15 Time: 23:50
Sample: 2005 2014
Included observations: 10
Variable Coefficient  Std. Error t-Statistic Prob.
] -0.012396  0.018477 -0.670896 0.5238
ANG 1.74E-09 5.12E-10 3.400426 0.0114
ANG"2 -7.37E-18 2.51E-18 -2.938460 0.0218
R-squared 0.641691 Mean dependent var 0.042482
Adjusted R-squared 0.539317 S.D. dependent var 0.045662
S.E. of regression 0.030992 Akaike info criterion -3.866826
Sum squared resid 0.006724 Schwarz criterion -3.776051
Log likelihood 22.33413 Hannan-Quinn criter. -3.966407
F-statistic 6.268112 Durbin-Watson stat 2.193574

Prob(F-statistic) 0.027536
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Dependent Variable: CH

Method: Least Squares

Date: 05/22/15 Time: 14:10

Sample: 2005 2014

Included observations: 10

Weighting series: 1/SQR(ANG)

Weight type: Inverse standard deviation (EViews default scaling)

Variable Coefficient  Std. Error t-Statistic Prob.
ANG 3.44E-09 1.19E-09 2.892041 0.0201
C 0.140653 0.021321 6.596884 0.0002
Weighted Statistics
R-squared 0.511119 Mean dependent var 0.210155
Adjusted R-squared 0.450009 S.D. dependent var 0.208469
S.E. of regression 0.105574 Akaike info criterion -1.481943
Sum squared resid 0.089168 Schwarz criterion -1.421426
Log likelihood 9.409717 Hannan-Quinn criter. -1.548330
F-statistic 8.363900 Durbin-Watson stat 0.951116
Prob(F-statistic) 0.020136 Weighted mean dep. 0.157024
Unweighted Statistics
R-squared 0.634025 Mean dependent var 0.372900
Adjusted R-squared 0.588278 S.D. dependent var 0.410367
S.E. of regression 0.263314 Sum squared resid 0.554675

Durbin-Watson stat 0.986741
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 1.996438 Prob. F(1,8) 0.1954
Obs*R-squared 1.997150 Prob. Chi-Square(1) 0.1576
Scaled explained SS 0.664500 Prob. Chi-Square(1) 0.4150

Test Equation:

Dependent Variable: RESID2
Method: Least Squares

Date: 05/22/15 Time: 17:52
Sample: 2005 2014

Included observations: 10

Variable Coefficient  Std. Error t-Statistic Prob.

C 0.021698 0.020102 1.079377 0.3119

ANG 3.08E-10 2.18E-10 1.412954 0.1954
R-squared 0.199715 Mean dependent var 0.042482
Adjusted R-squared 0.099679 S.D. dependent var 0.045662
S.E. of regression 0.043326 Akaike info criterion -3.263253
Sum squared resid 0.015017 Schwarz criterion -3.202736
Log likelihood 18.31627 Hannan-Quinn criter. -3.329640
F-statistic 1.996438 Durbin-Watson stat 2.379437

Prob(F-statistic) 0.195373
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