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Krror Lorrectilon Hepresentatlon tor the Selected AMDL Model
ARDL{1,0,1,0,0,0,1) selected based on 3chwarz Bayesian Criterion
Rk bk bk e Rk ke Rk kR b kR ko
LDependent wariable is dLHF

£l observations used for estimation frow 13730F to 138504
i A A A A A A A A A A A A A AR AR AR

Begressor Coefficient Standard Error T-RBatio[Probl]
dLLP L30723 071290 4.3097([.000]
dLT L15124 073768 Z.0B0Z[.046]
dIR -. 017574 .010506 -l.e7z28[.102]
dLCHN L0EBZTT L0Z0030 Z2.8096[.007]
dLHMI LEBTEE L1Z168 21962 034]
dLGP -. 16443 073820 -2.0653[_045]
dC 1.5824 1.1307 1.3335[_169]
ecmi-1) - 37603 (08E232 -4 3607[.000]

Rk bk bk e Rk ke Rk kR b kR ko

List of additional tewporary wariahles created:
dLHP = LHP-LHP(-1}

dLLP = LLP-LLP{-1}

dLT = LT-LT{-1}

dIR = IR-IR(-1}

dLCHN = LCHN-LCHN(-1)

dLHMI = LHMI-LHMI{-1)

dLGP = LGP-LGRi-1)

df = C-C({-1}

ecm = LHP - 81705*LLP + . 46117*LY + .046736*IR - 14966*LCHN  -_71063*
LHMI -.048547*LGF  -4_Z083*C

bRk A kst ks ks ki ik bbb At k]

B-Sequared .74187  B-Bar-Smquared CBBEED
5.E. of Begression L0337Z0 F-stat. Fi 7, 43) 16.8332[.000]
Mean of Dependent Varishle 056776 5.D. of Dependent Wariahle L0773
Besidual Sum of Squares .0g64684 Equation Log-likelihood 97.7E09
Aeaike Info. Criterion a7.720%  Schwarz Bayesian Criterion 780817
I-statistic 1. 8206
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