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Dependent Variable: DIR

Method: Least Squares

Date: 09/04/04 Time. 11:28

Sample(adjusted): 1996:02—2003:10

Included observations: 93 after adjusting endpoints

Variable Coefficient Std. Error t—Statistic Prob.

C —0.971040 1.005739 —0.965499 0.3369
CPI(—7) 0.075573 0.028523 2.649547 0.0095
CPI(-12) —0.066290 0.020453 —3.241023 0.0017
R—squared 0.209806 Mean dependent var —0.096774
Adjusted R—squared 0.120690 S.D.dependent var 0.303864
S.E. of regression 0.284938 Akaike info criterion 0.358636
Sum squared resid 7.307071 Schwarz criterion 0.440333
Log likelihood —13.67659 F—statistic 7.313758
Durbin—Watson stat 1.994627 Prob(F—statistic) 0.001140
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