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Dependent Variable: Y
Method: Least Squares
Date: 04/21/05 Time: 15:42
Sample: 1 100
Included observations: 100
Variable Coefficient  Std. Error  t-Statistic Prob.
C -5.775418  0.663740 -8.701329  0.0000
X1 0.251635 0.015766  15.96031  0.0000
X2 -0.014907  0.001600 -9.316389  0.0000
R-squared 0.544641 Mean dependent var 6.960780
Adjusted R-squared 0.542173 S.D. dependent var 3.551892
S.E. of regression 2.403314  Akaike info criterion 4.599606
Sum squared resid 2131.314 Schwarz criterion 4.631210
Log likelihood -852.5268  F-statistic 220.6748
Durbin-Watson stat 0.076081  Prob(F-statistic) 0.000000

A9IA30LINLAR regression
Y =-5.775418046 + 0.2516347795*X1 - 0.0149074683*X2
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C.) @151 test for autocorrelation MiA1405 Durbin-Watson stat (DW) Imﬂﬁmmﬁﬂmzﬁnmﬂm?
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H,: T& autocorrelation
H,: il autocorrelation
A Critical DW (two-sided, 5%, k'=2, n = 100) = D, = 1.57, D, = 1.65 (falaga1nuii 614
U978 A U textbook)
A" DW #i1&Ae 0.076081 < D, —> significant (aq13 autocorrelation)
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Dependent Variable: Y
Method: Least Squares
Date: 04/22/05 Time: 23:56

Sample: 1 50
Included observations: 50
Variable Coefficient  Std. Error t-Statistic Prob.
C 554.2836  188.0931  2.946857  0.0050
X1 0.163795  0.058554  2.797316  0.0075
X2 -53.63094  17.01040 -3.152833  0.0028
X3 0.014917 0.038297 0.389501  0.6987
R-squared 0.866808 Mean dependent var 603.7000
Adjusted R-squared 0.858121 S.D. dependent var 677.8267
S.E. of regression 255.3155  Akaike info criterion 13.99950
Sum squared resid 2998557.  Schwarz criterion 14.15246
Log likelihood -345.9874  F-statistic 99.78848
Durbin-Watson stat 2.209268 Prob(F-statistic) 0.000000

Dependent Variable: X1
Method: Least Squares
Date: 04/22/05 Time: 23:56

Sample: 1 50
Included observations: 50
Variable Coefficient  Std. Error t-Statistic Prob.
C 384.8349  465.1850 0.827273  0.4123
X2 -15.92484  42.31096 -0.376376  0.7083
X3 0.640570  0.019268  33.24465  0.0000
R-squared 0.961601 Mean dependent var 3185.580
Adjusted R-squared 0.959967 S.D. dependent var 3178.797
S.E. of regression 636.0178  Akaike info criterion 15.80645
Sum squared resid 19012373  Schwarz criterion 15.92118
Log likelihood -392.1614  F-statistic 588.5024
Durbin-Watson stat 1.993069 Prob(F-statistic) 0.000000
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Dependent Variable: X2
Method: Least Squares
Date: 04/22/05 Time: 23:58
Sample: 1 50
Included observations: 50
Variable Coefficient  Std. Error  t-Statistic Prob.
C 10.63198  0.443157  23.99146  0.0000
X1 -0.000189  0.000501 -0.376376  0.7083
X3 1.36E-05  0.000328  0.041319  0.9672
R-squared 0.058693 Mean dependent var 10.09360
Adjusted R-squared 0.018637 S.D. dependent var 2.210034
S.E. of regression 2.189343 Akaike info criterion 4.463205
Sum squared resid 225.2816 Schwarz criterion 4577926
Log likelihood -108.5801 F-statistic 1.465276
Durbin-Watson stat 1.433512  Prob(F-statistic) 0.241374
Dependent Variable: X3
Method: Least Squares
Date: 04/22/05 Time: 23:58
Sample: 1 50
Included observations: 50
Variable Coefficient  Std. Error t-Statistic Prob.
C -174.0016  715.9488 -0.243036  0.8090
X1 1497430 0.045043  33.24465  0.0000
X2 2.676946  64.78707  0.041319  0.9672
R-squared 0.961487 Mean dependent var 4623.200
Adjusted R-squared 0.959848 S.D. dependent var 4852.963
S.E. of regression 972.4316  Akaike info criterion 16.65560
Sum squared resid 44444294  Schwarz criterion 16.77032
Log likelihood -413.3900 F-statistic 586.6855
Durbin-Watson stat 1.917658 Prob(F-statistic) 0.000000
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VIF 289 X1 = 1/(1-0.961601) = 26.04

VIF 289 X2 = 1/(1-0.058693) = 1.06

VIF 289 X3 = 1/(1-0.961487) = 25.97
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