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PR . JF H ATk RER=0. 991825, K B A
[ U 75 2 4 f R i 0B 3 99% , B Hp 35 XUI 52 55 IRt
22 119 99% 1] B FF AR [51 U5 75 R oK B R, Lk A2 T AE

R5 HEILRSHOLS EALER
Variable Coefficient Std. Error t-Statistic Prob.
LnGDP 0.936745 0.522890 1.791478 0.0921
LnGDP* 2.883628 1.044763 2.760078 0.0139
Lnr* 4.168130 1.868522 2.230710 0.0404
C -45.14493 4.144157 -10.89363 0.0000
R-squared 0.991825 Mean dependent var 6.332875
Adjusted R-squared 0.990292 S.D. dependent var 1.171721
S.E. of regression 0.115449 Akaike info criterion -1.303121
Sum squared resid 0.213255 Schwarz criterion -1.103974
Log likelihood 17.03121 F-statistic 647.0474
Durbin-Watson stat 1.237179 Prb(F-statistic) 0.000000
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t-Statistic | Prob

Augmented Dickey-Fuller test statistic | -2.868079 | 0.0066

-2.692358
5% level |-1.960171
10% level | -1.607051

1% level

Test critical values
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LnBA"=-25. 05932 + 1. 211222 X LnGDP + 0. 743588 X LnG-
DP'+4. 523379 X Lnr*
(2.635795)  (0.495692) (2.434902)
R*=0. 960687 F=65. 16467
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50 HR BRI BRI 2 A6 2 R o (R AT R &
R =0. 960687, & WIFE A 1] V= J7 R 1) Al B e )
Tk 96%, B R KR OBUIZL 57 55 I 22 1) 96% AT Bl A AR [l )5 77
TR, AR 30 YOAE Hh RRODUL 52 55 I 22 1) S 18 20
rf, FR i R AR 5 rp [ GDP L R 2R GDP A B T S BR 6
TC R (5 1 96% /45 AT, A R SN BE 8 1 o

i R A R ) R AR I R R R 52 5 ot v [ 8 35
R K T R 257 R B KT N R T X BR G %
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HHBREIEMKRKR. WL AE 1%, 5 EOW
121 57 5 i 22 38 K 4. 52% 5 BR W2 GDP & 36 4K 1%, I 22 1
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Variable Coefficient Std. Error t-Statistic Prob.

LnGDP 1.211222 0.459528 2.635795 0.0299

LnGDP" 0.743588 1.500101 0.495692 0.6334

Lnr’ 4.523379 1.857725 2.434902 0.0409

C -25.05932 9.539560 -2.626884 0.0303
R-squared 0.960687 Mean dependent var 6.621154
Adjusted R-squared 0.945944 S.D. dependent var 0.903390
S.E. of regression 0.210037 Akaike info criterion -0.021864
Sum squared resid 0.352924 Schwarz criterion 0.139771
Log likelihood 4.131186 F-statistic 65.16467
Durbin-Watson stat 1.749369 Prb(F-statistic) 0.000006
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t-Statistic | Prob

Augmented Dickey-Fuller test statistic | -3.582950 | 0.0026

1% level | -2.847250
5% level |-1.988198
10% level | -1.600140
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