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LS // Dependent Varisble is LCA

LS // Dependent Varisble is LCL

Date : 8-04-2005 / Time : 21 :39 Date: §-04-2005 / Time: 21:38
SMFL range : 1 - 30 SMPL range: 1 - 30
HNurker of observations 3o .
Mumber of ohservations: 30
VARIAELE COEFFICIENT  STD. ERROR T-3TAT.  2-TAIL 3IG.
VARILELE COEFFICIENT  3TD. EREOR T-3TAT. 2-TAIL 3IG.
c -3.5921316 1.5994603 -2.2458399 0.0338
LL 1.0474458 0.1481438 7.0704648 0.0000 C -1.9914142 1.5933647 -1.,2493169 D.zz21
LE 0.3408521 0.1034656 3.2946424 0.0029 LL 0.8127697 0.1306310 6.2218766 0.0000
DE 0.0098962 0.0373374 0.2650473 0.7931 LK 0.4137901 0.1056567 3.8082340 0.0007
DE 0.0432603 0.1549510 0.2791328 0.7324
R-stuared 0.774018  Mean of dependent yar 10.56754 | Foomared 0.708715  Mean of dependent ygr 10.58754
idjusted R-squared 0.737661  S.D. of dependent var 0.552a74 | Adjusted R-squared 0.687138  5.D. of dependent yar 0.559874
$.E. of regression 0.286653  Suw of squered resid 2.054242 | 5.E. of regression 0.313160  Sum of squared resid &.6a7874
Loy likelihood -2.348801 F-statistic 21.40713 | Log likelihood -6.156550 F-statistic 32.54631
Durbin-Tatson stat 1.0597582 Prob(F-statistic) 0.000000 | Durhin-Watson stat 0.739688 Proh(F-statistic) 0.000000
sl pisedl e asadl
L3 // Dependent Variasble is LCA L% // Dependent Varisble is LCA
Date: §-04-2005 / Time: 21:30 Date 8-04-2005 / Time 21 :40
SMPL range: 1 - 30 SNPL range i - 30
Nurkber of observations: 30 MNurber of ohservations 30
VARIAELE COEFFICIENT ~ STD. ERROR T-STAT.  2-TAIL 5IG. VARIAELE COEFFICIENT  STD. ERROR T-3TAT.  2-TAIL 5IG.
c —3.5036616 1.5360205 -2.2809992 0.0310 c -3.6516061 1.5565418 -2.3455216 0.0289
LL 1.0438282 0.1448522 7.2081604 0.0000 LL 1.0463208 0.1454393 7.1942081 0.0000
LK 0.3392737 0.1014239 3.3451060 0.0025 LK 0.3441076 0. 1009788 3. 4077279 00021
DE 0.0534957 0.0306532 2.7238812 0.0114 DB 0.0201046 0.0073860 z.7220056 0.0114
R-seuared Q.773383  Mean of dependent yar 10.5673% | p_gyuared 0.773314  Mean of dependent yar 10.56754
hdjusted R-sgquered 0.747235 5.D. of dependent var 0.559874 | ;4iusted R-squared 0.747158 5.D. of dependent yar 0.559874
$.E. of regression 0.281481  Sum of squared resid 2.06001S | 5§ of regression 0.281524  Sum of squared regid 2.060645
Log likelihood -2.390892 F-statistic 23.57708 | [l | ikel1ihond 2 Gasar Footariatim R 26 sE5an
Durbin-Uatson stat 1.146439  JPrgh(F-statistic) 0.000000 | pyrhin-Watson stat 1.043432 Prob(F-statistic) 0.000000
Tl CJJ"‘“S\ D el C:,.».J\
L3 // Dependent Varishle is LVA LS // Dependent Varisble is LCALl
Date : 9-04-2005 / Time : 21 :42 Date : §-04-2005 / Time : 21 :45
SMPL range : 1 - 30 SMPL rangs : 1 - 30
Nurber of observations 30 Nunber of observations 30
WVARILELE COEFFICIENT STD. ERROR T-STAT. 2-TAIL 3IG. VARIAEBLE COEFFICIENT STD. EREOR T-STAT. 2-TAIL 3IG.
c ~3.8167555 1.4089535 —2.7089292 0.0116 c 0.3575750 0.253 1862 1.4114994 0. 1691
LL O0.9ns4428 D. 1155121 T.87E1s 62 0. onan LE1 0.3263514 0.0934570 3.4005738 0.001L6
LK 0.4365492 0.0960811 4.5435492 0.0001
N q 0. 783997 e fa e a.a1g570 R-zgquared 0.303243 Mean of dependent Var 1.217378
—Square - an o Epen nt var - adj _
P, justed R-sguared 0.278359 3.0, of dependent yar 0.376633
dajusted B-squared DA F-D. of dependent van s | 5.2 of regression 0.319947  Sum of squered resid 2.866259
+E. O regression . um oI Squared Legig . Log likelihood -7.345310 F-statistic 12.18620
Log likelihood -2. 266530 F-statistie S0.7B488 | o i Watson stat 0.793033 Frob(F-statistic) 0.001614
Durbin-Watson stat 0.903723 Prob (F-statistic) 0. 000000 ) AR )
: JAL':J\ CS}».:J\ : CL..J\ CS}».:J\
LS // Dependent Variable is LVAL L3 // Dependent Variable is LVA
Date: 5-04-2005 / Time: 21:43 Date: §-04-2005 / Time: 21:43
SMPL range: 1 - 30 SWFL range: 1 - 30
Nurber of observations: 30 Hurdaer of chservations: 30
VARIAELE COEFFICIENT  STD. ERROR T_STAT.  Z-TAIL SIG. VARIABLE COEFFICIENT  STD. ERROR T-STAT.  2-TAIL SIG.
c _c.75zesoa F— 4. 36223 [ c -5.7008126 1.2560798 -4, 5385752 0.0001
L 11818083 0. 1142585 10.343282 0. onoa LL 1.1627928 0.1163396 10.166730 0.0000
K 0. 3552860 0. 07a3205 4. 4705065 [ LK 0.3524634 0.0812531 4.3378475 0.0002
B 0.0233459 0. oosg0zS 4.0406616 o o004 DB 0.0145124 0.0293216 0.4949392 0.6250
DE 0.0378573 0.1217089 0.3110477 0.7583
R-sgquared 0.871002 Mean of dependent var 9.918879
Adjusted R-sguared 0.856115  S.D. of dependent yar 0.583066 R-squared 0.871498  Hean of dependent yar 9.918875
- TE Adjusted R-squared 0.550930 5.D. of dependent yar 0.553066
5.E. of regression 0.221168 Sum of squared resid 1.271794 5.E. of regression 0.225112 Sum of squared resid 1.266891
Log likelihood 4.543380 F-statistic 58.51788 Log 1ikelihood 4.001319 Fostatistic 4z .38730
Durbin-Uatson stat 1.627413 FrghlF-statistic) o.0000o0 Durbin-Uatson stat 1.652703 ProbiF-statistic] 0.000000
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LS // Dependent Varisble is LVA1 L% ¢/ Dependent Varisble i3 LVA
Date: 3-04-2005 / Time: 21:48 Date: 8-04-2005 / Time: 21:43
SMPL range: 1 - 30 SUPL range: 1 - 30
Nunber of ohservations: 30 Mumber of ohservatlons: 30
VARTABLE COEFFICIENT  STD. ERFOR T-STAT T —, 1 VARIAELE COEFFICIENT  5TD. ERROR T-3TAT.  z-TAIL SIG.
c -5.5710743 1,2104555 -4, 6024602 0.0001
c -0.2297914 0.2402009 —-0,9566633 0.3469 LL 1.17745876 0.1141503 10.315243 0.0000
LE1 0.3030171 0.0886916 3.4165259 0.00z20 LK 0.3501047 0.0799268 4.3803194 0.0002
DE 0.0968612 0.0241561 4.00597934 0.0005
R-sguared 0.294z224 Mean of dependent Ve 0.568721 2 1 0. 570240 = ta dent A —
- _ —square . an o ependent var .
Sﬁd%mtid R-squared g'i;?g;g g.D. ;f dEpengent ‘»_’fi'ﬁ Sgggggi Adjusted R-sguared 0.655268  S.D. of dependent yar 0.583066
T D_ rE.grEsslnn " wm 0T scuared resic . 5.E. of regression 0.221820 Surm of squared resid 1.279305
Log likelihood -5. 765587 F-statistic 11.67265 Log likelihood 4.755055 F-statistic 55.12344
Durhin-Warson stac 0.812733 Prob(F-statistic) 0.001957 Durbin-Watson stat 1.673697 Proh (F-statistic) 0.000000
RGN E ]
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2 Pierre Picard : Eléments de microéconomie, Théarmgplications, $édition, Montchrestien, Paris, 1998.P149.
3 Edmond Berrebi : Mathématique, Exercices corrigés: rappels de cours,Tome 2g8ition, Dunod, Paris 1982, PP283.284.
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