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Mean of dep. var. = 46.5944 LM het. test = .515772 [.473]
Std. dev. of dep. var. = 33.9619 Durbin-Watson = 1.49212 [<.079]
Sum of squared residuals = 31604.5 Jarque-Bera test = 1.67103 [.434]
Variance of residuals = 929.545 Ramsey's RESET2 = .057814 [.811]
Std. error of regression = 30.4884  F (zero slopes) = 9.42925 [.004]
R-squared =.217117 Schwarz B.I.C. = 176.661
Adjusted R-squared =.194091 Log likelihood = -173.077

Estimated Standard

Variable Coefficient Error t-statistic  P-value
C 21.2175 9.70142 2.18705 [.036]
HIT 18.7322 6.10029 3.07071 [.004]
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Mean of dep. var. = 46.8857
Std. dev. of dep. var. = 34.4121
Sum of squared residuals = 38088.9
Variance of residuals = 1154.21
Std. error of regression = 33.9737
R-squared = .053987
Adjusted R-squared =.025320

Estimated Standard
Variable Coefficient Error
C 140.222 68.2560
HIT2 -16.6604 12.1404

LM het. test = 1.93714 [.164]

Durbin-Watson = .929222 [<.001]
Jarque-Bera test = 3.36602 [.186]
Ramsey's RESET2 = 2.09808 [.157]

F (zero slopes) = 1.88323 [.179]

Schwarz B.I.C. = 175.584
Log likelihood = -172.029

t-statistic P-value
2.05435 [.048]
-1.37231 [.179]

(3% 2) HIT 3 (@F MDA B 2 (2 Rl 4223 i B i S R 3~ 2 2MRE IS /3% 720))

& DI GRAR#EAFER) OBIFR

Mean of dep. var. =-1.81714
Std. dev. of dep. var. = 35.0939
Sum of squared residuals = 34162.5
Variance of residuals = 1035.23
Std. error of regression = 32.1749
R-squared =.184155
Adjusted R-squared = .159432

Estimated Standard
Variable Coefficient Error
C -1.63339 5.43897
HIT -24.7365 9.06345

LM het. test = .098453 [.754]

Durbin-Watson = 2.79994 [<.993]
Jarque-Bera test = .185821 [.911]
Ramsey's RESET2 = .822827 [.371]
F (zero slopes) = 7.44884 [.010]
Schwarz B.1.C. = 173.680
Log likelihood =-170.125

t-statistic P-value
-.300311 [.766]
-2.72926 [.010]
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Mean of dep. var. = 46.8857
Std. dev. of dep. var. = 34.4121
Sum of squared residuals = 38088.9
Variance of residuals = 1154.21
Std. error of regression = 33.9737

Adjusted R-squared =.025320

Estimated Standard
Variable Coefficient Error
C 140.222 68.2560
HIT2 -16.6604 12.1404

LM het. test = 1.93714 [.164]

Durbin-Watson = .929222 [<.001]
Jarque-Bera test = 3.36602 [.186]
Ramsey's RESET2 = 2.09808 [.157]

F (zero slopes) = 1.88323 [.179]
R-squared = .053987

Schwarz B.I.C. = 175.584
Log likelihood = -172.029

t-statistic P-value
2.05435 [.048]
-1.37231 [.179]

(%4) HIT2 (OfgtE (/) O#RPHL 5 WITEROHEM) & DI GRE@EmfEE) o

& DOBAR

Mean of dep. var. =-1.81714
Std. dev. of dep. var. = 35.0939
Sum of squared residuals = 37534.8
Variance of residuals = 1137.42
Std. error of regression = 33.7256
R-squared =.103620
Adjusted R-squared =.076457

Estimated Standard
Variable Coefficient Error
C -1.72638 5.70086
HIT2 -8.35960 4.28010

LM het. test =.123339 [.725]

Durbin-Watson = 3.06376 [<.999]
Jarque-Bera test = 1.70641 [.426]
Ramsey's RESET2 = .315995E-02 [.956]
F (zero slopes) = 3.81473 [.059]
Schwarz B.1.C. = 175.328
Log likelihood =-171.772

t-statistic P-value
-.302828 [.764]
-1.95313 [.059]
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Mean of dep. var. = .674074 LM het. test = .230354 [.631]

Std. dev. of dep. var. = 33.8884 Durbin-Watson = 2.96518 [<.996]
Sum of squared residuals = 24111.0 Jarque-Bera test = 6. 72765 [.035]
Variance of residuals = 964.439 Ramsey' s RESET2 = .019758 [. 889]
Std. error of regression = 31.0554 F (zero slopes) = 5.95996 [.022]

R-squared = . 192505 Schwarz B.|.C. = 133. 334
Adjusted R-squared = . 160206 Log likelihood = -130. 038

Estimated Standard

Variable Goefficient Error t-statistic P-value
C . 823963 5.97693 . 137857 [. 891]
HIT2 -10. 3770 4. 25058 -2. 44130 [.022]
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