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1- Crowding out effect
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S G

Dependent Variable: LNP
Method: Least Squares

Date: 05/25/08 Time: 02:47
Sample(adjusted). 1352 1380

Included observations: 29 after adjusting endpeints

Variable Coefficient  Std. Error t-Statistic Prob.
C -0.253508 0.182450 -1.389464 0.1769
LNP(-1) 0.810766 0.087047 9314145  0.0000
LNS 0.054056% 0.029211 1850626  0.0761
LNR 0.132165% 0.062905 2101046  0.0458
R-squared 0.596935 Mean dependent var 3.841085
Adiusted R-squared 0.996567 S.D. dependent var 1.685004
S.E. of regression 0.092866 Akaike info criterion -1.787882
Sum squared resid 0.215601 Schwarz criterion -1.599290
Log likelihood 29.92430 F-statistic 2710.527
Durbin-Watson stat 2.155440 Prob(F-statistic) 0.000000




