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Test Statistic Value
F-statistic 16.95627
Critical Value Bounds
Significance | 10 Bound | 11 Bound

10% 2.12 3.23
5% 2.45 3.61
2.5% 2.75 3.99
1% 3.15 4.43

sdel () Jgdr 5 s JJJTf. ey (Sl

1wl

el S SN o s s (V) s

Std. t-

Error Statistic Prob.

Variable | Coefficient

LPH(-1) 0.91662 0.07074 | 12.95669 | 0.0000

LSPI -0.09936 | 0.04577 | -2.17056 | 0.0377
LSPI(-1) 0.07865 0.03599 | 2.18495 | 0.0366
LY 0.02935 0.00763 | 3.84632 | 0.0006
LY(-1) 0.20547 0.06299 | 3.26163 | 0.0027
LLP 0.17729 0.00401 | 44.19017 | 0.0000

LCC 0.13362 | 0.00220 | 6.05172 | 0.0000

LCC(-1) -1.00705 | 0.28722 | -3.50610 | 0.0014

LHC -0.01207 | 0.00313 | 3.84799 | 0.0031
IR 0.01181 | 0.00209 | 5.65357 | 0.0000
IR(-1) -0.04319 | 0.00856 | -5.04499 | 0.0000
C -1.54055 | 0.33615 | -4.58281 | 0.0001
R?=0.999887 R?=0.999847

Datily 5 S ol 5l () s
. - Std. t-
Variable | Coefficient Error Statistic Prob.
LSPI -0.13624 0.01674 | -8.13463 | 0.0000
LY 0.11154 0.01262 | 8.83555 | 0.0000

LLP 0.25469 0.01583 | 16.08608 | 0.0000

LCC 0.19035 0.02680 | 7.10211 | 0.0000

LHC -0.04461 | 0.00484 | -9.21473 | 0.0000

IR 0.08544 0.00868 | -8.82646 | 0.0000

o -2.18136 | 0.44379 | -4.91519 | 0.0000
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