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Date: 31/23/02 Time: 15:53

Sample 1369.01 1376.12

Included observatiors: 92

Test assumcton: Linear deterministic trend in the data
Series: DLE D{LM2!

Lags interval: 1t0 2

Liketihood 5 Percent 1 Percent Hypothesized
Eigenvalue Ravo Cnucai Value  Cnticai Value  No. of CE(s)
0.481426 98.72831 15.41 20.04 None =
0.340623 3831436 376 865 At most 1+
°(""} denates rejection of the hypamescs at 5%(1%) significance leve!
LR. testi 2 at 5% significance level
L ized Cointegrating C.
DLE D(LMm2)
-1.165811 5.699855
2617700 2.469466
C g Coefficients: 1 C Equation(s)
OLE DO(LM2) [+
1.000000 889177 0087018
(1.41709)
Log likelihood  288.1703
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