---------------------------------------------------------------------------------------------------------

Test Equation:

Dependent Variable: RESID^2

Method: Least Squares

Date: 03/08/05  Time: 18:32

Sample: 1956 1987

Included Observations: 32

-----------------------------------------------------------------------------------------------------------

Variable

Coefficient
Std Error
t-statistic
Prob.

-----------------------------------------------------------------------------------------------------------

C             
3.11E+08
97267888
3.197976
0.0035

PDI             
3795.497
2280.719
1.664167
0.1076

PDI^2

-0.008448
0.004485
-1.883764
0.0704

CONSND(-1)
-8143.995
3678.094
-2.214189
0.0354

CONSND(-1)    
0.022453
0.008935
2.512794
0.0183

-----------------------------------------------------------------------------------------------------------

R-squared

0.690412

Mean dependent var
7800944

Adjusted R-squared
0.644548

S.D. dependent var
15614960

S.E. of regression
9309612

Akaike info criterion
35.07359

Sum squared resid
2.50E+08

Schwarz criterion

19.03255

Log likelihood

-299.3221

F-statistic

2833.972

Durbin-Watson stat
0.539177

Prob(F-statistic)

0.000000

-----------------------------------------------------------------------------------------------------------
Additional data which is included in the results when running Heteroskedasticity or Autocorrelation tests

---------------------------------------------------------------------------------------------------------

F-statistic
15.05320

Probability
0.000001

Obs*R-squared
22.09320

Probability
0.000192

---------------------------------------------------------------------------------------------------------

