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LS // Dependent Variable is LYH
Date: 7-22-1995 / Time: 11:29
SMPL range: 2 - 402
Number of observations: 401
Convergence achieved after 7 iterations
" VARIABLE COEFFICIENT STD.ERROR™ T-STAT.  2-1AILSIG.

LSH 1.8931568 0.0365214 51.836909 0.0000

LDH 0.5525806 0.0941476 5.8692981 0.0000

LSH2 -0.0600261 0.0058113 -10.329226 0.0000

LDH2 0.0085204 0.0024752 3.4423269 0.0000

LSDH -0.1194865 0.0175426 -6.8112302 0.0000

AR(1) 0.3459390 0.04316661 7.1822064 0.0000
R-squared 0.881556 Mcan ol dependent var 8.166597
Agjusted R-squared  0.880057 S.D. of dependent var 1.310356
S.E. of regression 0.453813 Sum of squared resid 81.34893
Log likelihood -245.1340 F-statistic 5879816
Durbin-Watson stat ~ 2.068415 Prob(F-statistic) 0.000000

Pl S 2y P

Date: 7-22-1995 / Time: 11:32
SMPL range: 1 - 402
Number of observations: 402

Variable Mecan S.D. Maximum Minimum
YH 4483.5168 3930.7993 20000.000 133.33330
SH 265.72931 250.76887 1400.0000 6.5714290
S;H 225.10490 547.60878 7859.4320 0.0084168
S,H 1.156E+10 3.576E+10 5.489E+11 13658.060
ES 1.0536652 0.2148516 1.7900740 0.0748790
ES; 1.0596544 0.1900291 1.6274150 0.3678452
ES, -1.0511470 0.2057158 -0.0475888 -1.6274150
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