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Dependent Variable: GDP
Method: Least Squares
Date: 06/19/13 Time: 11:11
Sample (adjusted): 1346 1385
Included observations: 37 after adjustments

Convergence achieved after 178 iterations
GDP=C(1)+C(2)*EM+C(3)*K+C(4)*H+C(5)*B+C(6)*DR+C(7)*E+ C(8)*GDP(-2)
*#1/(1+EXP(-C(9)*(ADR(-1)-C(10))))

Coefficient Std. Error t-Statistic Prob.

C(1) 2.619136 10.90409 0.240198 0.8120

C(2) -0.411068 0.474938 -0.865519 0.3944

C(3) 0.284187 0.059613 4.767240 0.0001

C(4) -0.027947 0.091419 -0.305706 0.7622

C(5) -0.108939 0.405382 -0.268731 0.7902

C(6) 0.332334 0.103113 3.223023 0.0033

C(7) -0.165845 0.262984 -0.630630 0.5336

C(8) 1.568183 5266.416 0.000298 0.9998

C(9) -0.124766 156.5727 -0.000797 0.9994

C(10) -7.766920 46877.95 -0.000166 0.9999
R-squared 0.904662 Mean dependent var 1.580525
Adjusted R-squared 0.872882 S.D. dependent var 0.197780
S.E. of regression 0.070516 Akaike info criterion -2.240503
Sum squared resid 0.134257 Schwarz criterion -1.805119
Log likelihood 51.44930 Hannan-Quinn criter. -2.087010
F-statistic 28.46688 Durbin-Watson stat 0.912366

Prob(F-statistic) 0.000000
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Dependent Variable: GDP
Method: Least Squares
Date: 07/02/13 Time: 08:26
Sample (adjusted): 1346 1385
Included observations: 40 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

C 18.95351 1.715535 11.04816 0.0000

EM"2 -0.049302 0.006572 -7.501625 0.0000

K"2 0.012081 0.001097 11.01078 0.0000

H 0.825790 0.090142 9.161005 0.0000

H"2 -0.250176 0.024147 -10.36049 0.0000

E 0.025290 0.002649 9.548532 0.0000

DR 0.374065 0.054970 6.804944 0.0000

ADR -0.376758 0.197939 -1.903406 0.0663

AB 1.373884 1.413460 0.972000 0.3386
R-squared 0.991405 Mean dependent var 12.31364
Adjusted R-squared 0.989188 S.D. dependent var 0.380626
S.E. of regression 0.039579 Akaike info criterion -3.425945
Sum squared resid 0.048561 Schwarz criterion -3.045947
Log likelihood 77.51890 Hannan-Quinn criter. -3.288550
F-statistic 446.9940 Durbin-Watson stat 1.957824

Prob(F-statistic) 0.000000



