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Dependent Variable: D(G_RGDP)

Method: Least Squares

Date: 03/19/21 Time: 13:37

Sample (adjusted): 2003Q2 2553Q1

Included observations: 1971 after adjustments

Variable Coefficient ~ Std. Error t-Statistic Prob.
c -0.001296  0.031988 -0.040515  0.9677
D(FIS_PS) 0242813  0.014721  16.49416  0.0000
D(MON_PS) -1207241 0029478 -40.95420  0.0000
D(MPR_PS) 0.010060  0.007723  1.302652  0.1928
D(RPGDP) 0.002919  0.002324  1.255973  0.2093 ) e
D(REER) 0018754  0.010796  1.737084  0.0825 Equation Estimation x
D(STOCK_IDX) 0.003282  0.001018 3225140  0.0013 Specification  Opi
D(GB10Y) 0.409011  0.045922  8.906648  0.0000 00
D(INF) -3.148636  0.086564 -36.37370  0.0000 Equation specification
DE()?\E)%I) ggg;gg; gggg;;z ggggglg ggl;)g Dependent variable followed by list of regressors including ARMA
D(KAOPEN) _0.384920 0342684  -1.123250 0.2615 and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.
Lv 0.006431  0.090274  0.071238  0.9432
D(FIS_PS)’LV 0.014331  0.028958  0.494910  0.6207

D(MON_PS)*LV -0.016338 0.030991  -0.527168 0.5981
D(MPR_PS)*LV -0.034560 0.021540  -1.604452 0.1088

R-squared 0.754882 Mean dependentvar  -0.054149

Adjusted R-squared 0.753001  S.D. dependent var 2.650491

S.E. of regression 1.317267  Akaike info criterion 3.397080

Sum squared resid 3392.300 Schwarz criterion 3.442428 . 3

Log likelihood -3331.822  Hannan-Quinn criter. ~ 3.413743 Eshipatioglsstings

F-statistic 401.3831  Durbin-Watson stat 1.998838 Method: LS - Least Squares (NLS and ARMA) v
Prob(F-statistic) 0.000000

Sample: |2003q1 2553q1
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