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Depend ent Variable: LOG(M1)

Method: Least Squares

Date: 08/18/09 Time: 14:19

Sample (adjusted): 1952Q3 1992Q4
Included observations: 162 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.
C 0.071297 0.028248 2523949 00126
LOG(GDP) 0.320338 0.118186 2.710453 0.0075
RS -0.005222 0.001469 -3.554801 0.0005
DLOG(PR) 0.038615 0341619 0.113036 09101
LOG{M1(-1)) 0.926640 0.020319 4560375 0.0000
LOG(GDP(-1)) -0.257364 0.123264 -2.087910 0.0385
RS(-1) 0.002604 0.001574 1.654429 0.1001
DLOG(PR(-1)) -0.071650 0347403 -0.206246 0.8369
R-squared 0.999604 Mean dependent var 5.697490
Adjusted R-squared 0.999586 S.D. dependent var 0669011
S.E. of regression 0.013611 Akaike info criterion -5.707729
Sum squared resid 0.028531 Schwarz criterion -5.555255
Log likelihood 470.3261 Hannan-Quinn criter. -5645823
F-statistic 55543.30 Durbin-Watson stat 2393764
Prob(F-statistic) 0.000000

THER, EViews O HBDABMTHFEA L& NS E A2 R . JATKIT
A TTRERAAAE TAE SR B Ja . #2 N TRETH) Name 2417
Jitefn 48 EQLAGS.

% N ARGE T H www.eviews.com.cn



i

[[J Workfile: DEMO - (x:\workspaces\root\version12\... | = || & |jwtSm|
i‘u’iew Proc Dbj:cti Save | Snapshot Fretzelﬂctailsd-f Show | Fetch | Ston

Range: 195201 200304 - 208 obs Filter. *
Sample: 195201 199204 — 164 obs Order Name

(B] ¢

[=] eglags
A gdp
A mi

pr
esid
5

BRI

r
r

< > Demo [ New Page |

EQLAGS J7Fext QR B E A AR

ST HIAR S B — Rl T2 e TR & A BIE  (AR) Fil/Ei#3)
T (MA) Tl ZEAGHAA AR(L) RN, Rz #
EQLAGS % f) Object/Copy Object... K& EQLAGS Jifi.
EViews FGa— AN Ernohrdl s #e, K& ke em A ZrmraE .
FRRIA T HAE Y Estimate & s kg DLz EX

log(ml) ¢ log(gdp) rs dlog(pr) ar(l)

ZAEER R M AR(L) AEEHCEA:

log(M1,) = B8, + B,log(GDP,) + B,RE, + B,Alog(PR.) + u,

2.2
U, = pﬂ,f_1+ﬁt ( )

iy OK 28 e . EViews RHhTH 7R IF i S Al v 4520, s Al 1
RET—Fr B B R

% N ARGE T H www.eviews.com.cn



Depend ent Variable: LOG(M1)
Method: Least Squares

Date: 08/1809 Time: 14:12
Sample (adjusted): 195203 199204

Included observations: 162 after adjustments
Convergence achieved after 32 iterations

Variable Coefficient  Sud. Error t-Statistic Prob.
C 1.050341 0.328260 3.199724 0.0017
LOG(GDP) 0.794928 0.049324 16.11633 0.0000
RS -0.007385 0001457 -5.075118 0.0000
DLOG(PR) -0.008020 0.348689  -0.023002 09817
AR(1) 0.968109 0018189 5322359 0.0000
R-squared 0.999526 Mean dependent var 5697490
Adjusted R-squared 0.999514 S.D. dependent var 0.669011
S.E. of regression 0.014751 Akaike info criterion -5.564584
Sum squared resid 0.034164 Schwarz criterion -5.469288
Log likelihood 455 7313 Hannan-Quinn criter. -5.525892
F-statistic 82748.93 Durbin-Watson stat 2164283
Prob(F -statistic) 0.000000
Inverted AR Roots 97
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