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logY = 9.71 + 1.11 logX, - 0.38 logX, + 2.31 logX, + 0.07 logX, + 0.01X, - 0.08X
t-stat  (5.66) (2.05) (-4.33) (3.56) (2.34) (0.58) (-5.45)

Unadjusted R’ = 0.986841
Adjusted R? = 0.983408
Durbin-Watson statistic = 1.31
LM Test for auto correlation = 0.11
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Model 1: OLS estimates using the 30 observations 2001:3-2008:4

Dependent variable: 1 Y

Variable Coefficient Std. Error
const 9.71375 1.71699
1 x1 1.1104 0.542393
1 x2 -0.375308 0.0866915
1 x3 2.31108 0.649964
1 x4 0.0732451 0.031257
X5 0.00977433 0.0168242
X6 -0.0756749 0.0138957

Mean of dependent variable = 11.3164
Standard deviation of dep. var. = 0.215668
Sum of squared residuals = 0.0177503
Standard error of residuals = 0.0277805
Unadjusted R* = 0.986841

Adjusted R = 0.983408

F-statistic (6, 23) = 287.466 (p-value < 0.00001)
Durbin-Watson statistic = 1.30731
First-order autocorrelation coeff. = 0.335745
Log-likelihood = 68.9201

Akaike information criterion = -123.84
Schwarz Bayesian criterion = -114.032

Hannan-Quinn criterion = -120.702

White's test for heteroskedasticity -

Null hypothesis: heteroskedasticity not present

Test statistic: TR2 = 28.831

with p-value = P(Chi-Square(24) > 28.831) = 0.290523

t-statistic

5.658
2.0472
-4.3292
3.5557
2.3433
0.5810

-5.446

p-value
<0.00001
0.04199
0.00025
0.00168
0.02813
0.56691
0.00002

% %k ¥

*%

% % %k

* k%

* %k

* %%k
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Test for normality of residual -

Null hypothesis: error is normally distributed
Test statistic: Chi-square(2) = 0.396744

with p-value = 0.820065

LM test for autocorrelation up to order 1 -
Null hypothesis: no autocorrelation

Test statistic: LMF = 2.82169

with p-value = P(F(1,21) > 2.82169) = 0.107816
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