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*  Ordinary Least Sguares
* Generalized Auto-Regressive Conditional Heteroscedasticity
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Dependent Variable: RPV
Sample (adjusted): 2002M03 2014M12
Included observations: 154 after adjustments

Weighting series: IN

Variable Coefficient Std. Error t-Statistic Prob.
C 0.517113 0.091394 5.658036 0.0000
IN -3.146198 0.916639 -3.432318 0.0008
INA2 7.289736 2.514838 2.898690 0.0043
RPV(-1) 0.214169 0.152042 1.408617 0.1610
D1 -0.291283 0.041601 -7.001776 0.0000
D2 0.311295 0.050621 6.149486 0.0000

Weighted Statistics

R-squared 0.329256 Mean dependent var 0.130897
Adjusted R-squared 0.306596 S.D. dependent var 0.625076
S.E. of regression 0.106121 Akaike info criterion -1.610293
Sum squared resid 1.666725 Schwarz criterion -1.491970
Log likelihood 129.9925 Hannan-Quinn criter. -1.562230
F-statistic 14.53012 Durbin-Watson stat 1.764481

Prob(F-statistic) 0.000000 Weighted mean dep. 0.623844
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Dependent Variable: RPV

Sample (adjusted): 2002M03 2014M12
Included observations: 154 after adjustments

Weighting series: UIN

Variable Coefficient Std. Error t-Statistic Prob.
C 0.471479 0.104080 4.529976 0.0000
EIN 0.191729 0.453614 0.422670 0.6731
UINN -0.657495 0.188019 -3.496967 0.0006
UINP 0.760428 0.110157 6.903143 0.0000
UN -1.351365 0.728503 -1.854989 0.0656
RPV(-1) 0.008058 0.113811 0.070804 0.9436

Weighted Statistics

R-squared 0.342444 Mean dependent var -8.830259
Adjusted R-squared 0.320229 S.D. dependent var 156.4081
S.E. of regression 55.71178 Akaike info criterion 10.91644
Sum squared resid 459362.8 Schwarz criterion 11.03476
Log likelihood -834.5660 Hannan-Quinn criter. 10.96450
F-statistic 15.41515 Durbin-Watson stat 1.813830

Prob(F-statistic) 0.000000 Weighted mean dep. 0.813094
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