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DHEEIC Lo TR LNIIRAER U (HilR07R LIgE) LB,
Y =01 X1+ BoXoi + - + Br—aXi—q,; + Ui,
OB Lo TR DN FREE u; (R &5kE) &35,

U — U

1. Hy #EOL &, - (@) L%, (GE

AR
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us

2. ¥£7-, 22’
ag

Loy,
g2

~ X (n—k) L72%, (GEEANS)

3. EBI,
(GEFANE)

2
L L TS B

4. L7=n-7T, Zo%hH,

U TG
sajn—k)

L72%, (REPINE)

— k),

B1: aTJ=F9SXBIEERK :
72 LA -
log(Q:) = B + B2 log(K;) + B3log(Ls) + ui,
Bo + B3 =1 Ol H OBE -
Q;

K;
log(f) =01+ P log(?) + i,

il 2 : IBEELDIRE :
K72 Lo -
Yi=a+ BX; +vD; + 6D; X; + u;,
v=46=0 ofilfdH v DL
Vi=a+06X; +u,
5l 3. ZEOIFETILORBORFHRE :
K72 Lo -
Yi=a+BX; +vZ;i + u;,
B=v=0 Dflid v DHA

Yi=a+u;,
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1. FHED Bie %35 L3I & D& TS FT S & RSN,

ST (V) 238 2 U3#: (C) x5,

ZoBEE C=a+8Y LWHBIE (—KRX) ko
TERENDLMEL LD,

ZOBE, BEFTIE, o ITHEEREE, 8 IR
M & R D,

a TRENDIEHEEE L IIFER 72 < TH BHEAERIC
RARIRLEHE (Tbb, KEEEESE) THY,
B OIRFIEEAER & TP 1 P 2 AUETEE T <
X DDOMNE VS EIETH D,

a, BIFANT A= LT, RATH D,

C Y 13 THRBEFFHEER] (REFEETHR) 225
MEINZEHRATEE S TEEHER DTS &
SHHET, ZNThT —#3nRKRIND,

2T, PR 10 FRRe TEREFEFRER] 07—
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& TFFHER LTS O 1970 4:~1996 4E DK
T2 (RERHIT— 2 OFRITFERT — &, W7 —
%, ART—2%Rd D) 2> TL b,
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WS ZEThD,

FEHELIZHDEAEL 2D ELTEDT, FOFEOWN
THEDOF—& (L EE) 2T 505 2 & Th b,

SR Y-
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O TR RS 1 LB R0 Lo
o USEAEE s 100 70 18, 2Bl = ——oH il

Wfififa%c/100
LT OMEND D, )

IR DR CF — 2 Z T 256, TIEhORE
ST A O T, WO ZEEY A BV RN —
Z TCHBT 20 ER D D,



® 3 I LHBEDOT —X

B | ENEE  FEay BERFE
TR H Ik b 4/ dan]
FlL—X

1970 | 37784.1 45913.2 35.2
1971 42571.6 51944.3 37.5
1972 49124.1 60245.4 39.7
1973 59366.1 74924.8 44.1
1974 71782.1 93833.2 53.3
1975 83591.1 108712.8 59.4
1976 | 94443.7 123540.9 65.2
1977 | 105397.8 135318.4 70.1
1978 | 115960.3 147244.2 73.5
1979 | 127600.9 157071.1 76.0
1980 | 138585.0 169931.5 81.6
1981 | 147103.4 181349.2 85.4
1982 | 157994.0 190611.5 87.7
1983 | 166631.6 199587.8 89.5
1984 | 175383.4 209451.9 91.8
1985 | 185335.1 220655.6 93.9
1986 | 193069.6 229938.8 94.8
1987 | 202072.8 235924.0 95.3
1988 | 212939.9 247159.7 95.8
1989 | 227122.2 263940.5 97.7
1990 | 243035.7 280133.0 100.0
1991 | 255531.8 297512.9 102.5
1992 | 265701.6 309256.6 104.5
1993 | 272075.3 317021.6 105.9
1994 | 279538.7 325655.7 106.7
1995 | 283245.4 331967.5 106.2
1996 | 291374.8 342303.0 106.0
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E RN,

Ci = a+ pY; + u,, u; ~ N(0,07),

OHEEZEAT D0 72721, i ITAEWTINIIZIER AT 25
D EARET %o

Ci= —23216.7 + .933542 Vi,
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R? = 992406, R = .992102,
s = 4557.04, DW = 289838,
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TIEE 72> TS, EEHEIZOWTIIFESRM 2T
T2 &R0, RAEEMEMIIFESE A RT- T,

2. &, 0 7b, a, B OB AT,

(a) F—#EL 27, HETRE T A—2EKT 2 72

DT, HREIZ2T-2=25 >/ 5,
(b) a=0.05 D& X t,/5(25) = 2.060, a =0.01
L& ty2(25) = 2.787 TH %,
() HEAUE0.05 D&%, Hy: a=0, Hi: a7#0
DFERIT
—23216.7
m = —6.039 < —t0_025(25) = —2060,
HEAUE0.05 &%, Hy: =0, Hi: f#0
DFERIT
933542
016333 57.16 > t0_025(25) = 2.060,

Ly, HTHFHICEE TH D,

L7=N-TC, FRHERNDS, BEORMIEE o 1T
A, BEORFIEENER 8 I1XE &V RIS D,
B> 0 ZFHENTR LD, AM1T 6 <1 5T
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Z B

5. DW 12o\C, n=27, k=2 o 5% Aol dl =
1.32, du = 147 T 50T, 5% T,
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a’ @ Stata (2 Xk 5 HAFER

2. SEREMEOIEN & 3, 8= 7= CEoTRE
—3679.78

T mpoet | 03920 TR RRERER O e,
EAE B 1% 930350 CIE & 72 %,

http://www2.econ.osaka-u.ac.jp/ tanizaki/class/2011/econome/cons.csv

LD FREHE OFF 5 & RFTHNCI A~ D, FEEEE o ©

X o OFFEEICRDT, o OFFE a b
D,

. tsset year

BEAKHE 0.05 D& x,
time variable: year, 1970 to 1996

—3679.78 delta: 1 umit
2183.63 —1.685 > —t0.025(24) = —2.064, . gon ryd=ya/(poons/100)

. gen rcons=cons/(pcons/100)

MHH T m— RH]

: 3 ﬁil“

, D

L72Y, of BEELEEAAR e o

Source | ss daf Ms Number of obs = 27

F( 1, 25) = 3267.05
[ Model | 6.7845e+10 1 6.7845e+10 Prob > F = 0.0000
4 a j:IE@T ‘I\érb&)éo Residual | 519164248 25 20766569.9 R-squared = 0.9924
Adj R-squared = 0.9921
Total | 6.8365e+10 26 2.6294e+09 Root MSE = 4557
N - = —
5. L7edio T, HEEMRND, mAINTHE AT HiwET /v
N ~. = rcons | Coef.  Std. Err. t P>t [95% Conf. Intervall
DEESTND LIFE L2720,
ryd | .9335422 .0163326  57.16  0.000 .8999045 . 9671799
_cons | -23216.75 3844.539  -6.04 0.000  -31134.72 -15298.77
6. B IZoOWT, AHEANRE0.05 0L &,
. dwstat
930350 Durbin-Watson d-statistic( 2, 27) = .2898375

= 17.225 > tg.025(24) = 2.064,

. gen rho=1-0.5%.2898375

.054012
LY, MEHBICERETH D,

. gen drcons=rcons-rho*l.rcons
(1 missing value generated)

. gen dryd=ryd-rhoxl.ryd
(1 missing value generated)

7. s = 2232.08 (%, FEE ¢; OUERZE 02 OHEEM . xog arcons arya

(Fraiob, EHROERESRE) Tb %, el mx e

Hodel | 1.3558e+09 1 1.3558e+09 Prob > F = 0.0000

9 Residual | 124530197 24 5188758.21 R-squared = 0.9159

N L= =] oy < R -

8. E EEE“%IE{%AH%KE’E‘%@ R 22N, W*ﬂ@*&iﬁﬁ Total | 1.4803e+09 25 59212057 éiicnnzguared = g;;?g
RC130.992102 & 720, SRIOHEERER T 919180

drcons | Coef. Std. Err. t  Plt] [95Y Conf. Intervall

&/l é < 73? 2T D, dryd |  .9315055  .0576262  16.16  0.000 .8125708 1.05044

_coms | -3731.757 2353.261  -1.5¢ 0.126  -8588.649  1125.134

= [ERROYTTFVREL holzl EEZDD
liﬁfﬁﬁb A
BB OMEERD, A OHEERER L 4B O B
—2 2N ’
3 E: - 7 \‘ N2
L CRRA S0, B OWBEREN, DROONS, — RCONS, — 7 RCONS,.
- @J‘Fﬁ@*ﬂﬁﬁu/\% (455704 k 223208) Ttt&jﬂ& DRYZ — RYZ _ ﬁ RYi—l
X, BEOFD/NS Wi, BEBOFBEIFR DY T

LT, S—EEOEW (177, p=1-5DW =1-—
FEVIIRWEEZ D,

.5 x .2898375)

9. DW % 1.35684 720, 1.32 < DW < 147 Th 3
DT, RYIFEBEOH ML Y| E T 2\,

= [HLNICREEEICRIMENH 5] LITE R 11.2 =/ 0O0OMEEREHS (FEBEH
AN

= Z AT, EHEKH, KHRELIT O NE, K, Ry, MOBREEZ D,
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%u:-/l 7L D EEFH@DD E %ljgzlljj gﬁ E%Aé&i&o\:':fj 50000
(Gt - By fitsy)
¥ % #i I HEE
e A | B E | BE 4E o iifesk foooe
1kg 1kg 1g 100g | 1g  100g (L) 35000
l Q1i Py Qi P | Q3; P E; P; 20000
1982 | 164.22 435.98 [ 42161 54.04 | 36854 45.32 [ 3038024 0.811
1983 | 160.14 448.20 [ 41745 55.88 | 36492 47.97 [ 3114247 0.825 25000
1984 | 158.06 461.69 [ 40890 57.62 | 36500 49.21 [ 3195829 0.844
1985 | 154.51 477.41 [ 39545 59.42 | 36099 50.20 | 3277373 0.861
1986 | 150.96 482.80 [ 39532 60.86 | 35859 50.74 | 3316493 0.867 15000
1987 | 142.60 482.67 [ 38710 61.53 | 34576 51.83 [ 3371326 0.868
1988 | 132.04 478.40 | 39218 61.75| 33971 52.65 [ 3493468 0.874
1989 | 128.40 486.37 [ 39927 63.99 | 33603 54.71 [ 3592205 0.893 5000
1990 | 125.78 497.33 [ 39157 66.71 | 32890 57.14 | 3734084 0.921
1991 | 123.82 499.36 [ 39659 69.57 | 32615 61.44 [ 3925358 0.951 ¢
1992 | 120.58 516.05 [ 39697 70.75| 33401 61.06 [ 4003931 0.967 =2 =2222ccooezoool
1993 | 121.93 536.85 40209 70.51 | 35085 59.80 [ 4022955 0.979
1994 | 107.99 587.50 [ 40458 71.08 | 35760 58.37 [ 4006086 0.986
1995 | 106.42 496.64 | 38766 71.97 | 35096 56.77 [ 3948741 0.985
1996 | 104.91 476.26 | 38436 72.74 | 34804 55.90 [ 3946187 0.986
1997 | 102.81 460.70 | 38333 74.39 | 35061 56.77 [ 3999759 1.004
1998 | 103.53 439.24 | 38287 74.10 | 34956 55.98 [ 3938235 1.010
1999 | 101.99 427.60 | 39246 73.00 | 34963 55.37 [ 3876091 1.007
2000 | 100.40 406.82 | 38480 71.47 | 34722 53.83 | 3805600 1.000
2001 | 97.83 394.67 | 37554 70.12 | 34753 52.52 | 3704298 0.993
2002 | 95.15 391.28 | 43727 61.34 | 36493 50.11 | 3673550 0.984
2003 | 94.83 398.37 | 45876 60.12 | 37302 48.93 | 3631473 0.981
2004 | 89.02 426.12 46653 59.92 | 37957 47.72 | 3650436 0.981
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SSIRINED ; ;
@ISk 14.7 — 0.200 1ogE+ 0.271 log P

(7.24) (1.35) i (6.45) P;

log Q3; =
Py;

397.0 —
(8.89)

Py;

Qli =

(9.35)

+ 0.184
(0.29) L

+ 5.614
(5.57)

®
I

Q2 =

(13.9)

_ 7104 B 1595
a4y bi (1.51)

s =685.1, R?>=0.931,

(4.62)

56642.5 —
(16.9)

Py;
— 488 21— 4036
(1.04) bi (5.32)

s =515.7, R?=0.885,

Qs =

(0.67)

@ KT

70.9 — 5.35

log Q15 =

0.00018 E—l— 0.194

E;
61946.7 + 0.00893 — + 4.014

0.00098 E—F 17.9

i 4.39) Bi
Ps;

P;

6.86, R2=0932, R =0917, DW = 1.532

Py;
P;

P 0.01)
P;

R =0915 DW = 1.334

Py;
P;

P;
Ps;
P

i
2

R =0.860,

(5.40)

DW = 1.044

Py;

E;
log— + 0.705 log

Ps;

— 0.700 log
(6.49) i

s=0.014, R?=0882, R —=0863, DW =1.122

@ Stata {2 L 5 H JiHER

;’7_2“’—& l\j:)

http://wwu2.econ.osaka-u.ac.jp/ tanizaki/class/2011/econome/demand. csv

MHH T m— RH]

. tsset year
time variable: year, 1982 to 2004
delta: 1 unit

. gen re=e/p

. gen rpi=pi/p

. gen rp2=p2/p

. gen rp3=p3/p

. reg qi re rpl rp2 rp3

Source | ss daf Ms

Number of obs

= 23

(10.4) (10.4) i (4.53) i P4, 9= e2.3
P P Model | 11605.1437 4 2901.28592 Prob > F = 0.0000
o 35 Residual | 837.923204 18 46.5512041 i;%quared = 0.9327
_ j R-squared = 0.9177
0.018 IOg . + 2.68 IOg P. Total |  12443.067 22 565.593953 Root MSE = 6.8229
(0.06) i (6.46) i
s = 0048, R2 — 0949’ EQ — 0937’ DW — 1713 qt | Coef. Std. Err. t P>t [95% Conf. Intervall
re | -.0001813 .0000192  -9.43 0.000  -.0002217  -.0001409
E P rpt | .1935249  .043043 4.40  0.000 101204 .2858457
i 14 rp2 | .1825145  .621349 0.20  0.772  -1.122891 1.48792
IOg Qgi = 435 + 0753 IOg — + 0063 IOg rp3 | 5.623917  1.003036 5.61  0.000 3.516618 7.731217
. : _cons |  397.307t  44.31083 8.97  0.000 304.2135  490.4007
(1.88) (4.33) i (1.21) i
Py, Ps;
— 1.135 log — 0.184 log - e
(10_9) 7 (1_31) 7 Durbin-Watson d-statistic( 5,  23) = 1.538178
-2 . 2 re rpl rp2 rp3
2 Teg q Pi rp2 TP
s =0.016, R-=00931, R =00916, DW =1.317
’ ’ ’ Source | ss af HS Number of obs = 23
F( 4, 18) = 60.62
lEi Aljli Model | 113479303 4 28369825.8 Prob > F = 0.0000
log QSi = 14.5 — 0.188 log — + 0.266 log Residual | 8424108.48 18 468006.027 R-squared = 0.9309
P: . Adj R-squared = 0.915§
(6.87) (1.19) 2 (5-51) z Total | 121903412 22 5541064.17 Root MSE = 684.11
Py, Ps;
— 0.025 IOg — 0.682 10g q2 | Coef. Std. Err. t  P>ltl [95Y% Conf. Intervall
(0'27) ! (5'30) K re | .0089294 .0019288 4.63  0.000 004877 .0129817
—2 Tpl | 3.975941  4.406052 0.90  0.379 -5.28083  13.23271
s = 0.015 R?2=0.883. R =0.856. DW =1.067 rp2 | -710.4687  62.30106 -11.40 0.000  -841.3584 -579.5791
’ ’ ’ rp3 | -152.1237 100.5718  -1.51 0.148  -363.4172  59.16979
_cons |  61930.62 4442.933  13.94  0.000 52596.36  71264.87
[ N St .
@B (LB AT
Durbin-Watson d-statistic( 5,  23) = 1.340373
E; }jl' reg q3 re rpl rp2 rp3
log@Qii= 70.9 — 536 log— + 0.709 lo : e eI
& Q ¢ (10 9) (11 2) & Pz (5 23) & Pz Source | ss af S Number of obs = 23
. . . F( 4, 18) = 34.82
Model | 37006848.3 4 9251712.07 Prob > F = 0.0000
P3i Residual | 4782689.62 18 265704.979 R-squared = 0.8856
+ 2.67 IOg Adj R-squared = 0.8601
(7.69) Pz Total | 41789537.9 22 1899524.45 Root MSE = 515.47
-2
S = 0047, R2 = 0949, R = 094:]., DW = 1724 q3 | Coef. Std. Err. t P>l [95% Conf. Intervall

41



re | -.00097  .0014534  -0.67 0.513  -.0040234 .0020834
rpi | 17.89258  3.31989 5.39  0.000 10.91775  24.86741
rp2 | -48.87487 46.94286  -1.04 0.312  -147.4982  49.74843
rp3 | -403.4164 75.77925  -5.32 0.000  -562.6227  -244.2101

_cons |  56606.16  3347.679 16.91  0.000 49572.95  63639.37
. dustat
Durbin-Watson d-statistic( 5, 23) = 1.047824
. gen 1qi=log(q1)
. gen 1q2=1og(q2)
. gen 1q3=1og(q3)
. gen lre=log(re)
. gen lrpi=log(rp1)
. gen 1rp2=log(rp2)
. gen 1rp3=log(rp3)
. reg 1q1 lre lrpi 1rp2 1rp3
Source | ss df us Number of obs = 23
F( 4 18) =  84.42
Model | .766574852 4 .191643713 Prob > F = 0.0000
Residual |  .04086074 18 .002270041 R-squared 0.9494
Adj R-squared = 0.9381
Total | .807435592 22 .036701618 Root MSE = .04764
1q1 | Coef. Std. Err. t  P>ltl [95% Conf. Intervall
lre | -5.355623 .5092073 -10.52 0.000  -6.425428 -4.285818
1rpi | .7030891  .1547336 4.54  0.000 .3780058 1.028172
1rp2 | -.01919  .3056177  -0.06 0.951  -.6612689 .622889
1rp3 |  2.687511  .4126367 6.51  0.000 1.820594  3.554429
_cons |  70.90628  6.78413 10.45  0.000 56.65335  85.15921
. duwstat
Durbin-Watson d-statistic( 5, 23) = 1.720916
. reg 192 lre lrpi 1rp2 1rp3
Source | ss df us Number of obs = 23
F( 4 18) = 61.41
Model | .064720875 4 .016180219 Prob > F = 0.0000
Residual | .004742568 18 .000263476 R-squared = 0.9317
Adj R-squared = 0.9166
Total | .069463442 22 .003157429 Root MSE = .01623
192 | Coef. Std. Err. t  P>ltl [95% Conf. Intervall
lre |  .7530252  .1734795 4.34  0.000 .3885582 1.117492
1rpi |  .0633603  .0527155 1.20  0.245  -.0473909 1741114
1rp2 | -1.135159  .1041195 -10.90 0.000  -1.353906 ~-.9164119
1rp3 | -.1838809  .1405793  -1.31  0.207  -.4792271 .1114654
_cons |  4.346289  2.311255 1.88 0.076  -.5094776  9.202055
. duwstat
Durbin-Watson d-statistic( 5, 23) = 1.323931
. reg 1q3 lre lrpi 1rp2 lrp3
Source | ss df us Number of obs = 23
F( 4, 18) 33.83
Model | .029851208 4 .007462802 Prob > F 0.0000
Residual | .003971008 18 .000220612 R-squared = 0.8826
Adj R-squared = 0.8565
Total | .033822216 22 .001537373 Root MSE .01485
1q3 | Coef. Std. Err. t  P>ltl [95Y% Conf. Intervall
lre | -.1868154 .158742  -1.18  0.255 -.52032 . 1466892
1rpi | .2652044  .0482372 5.50  0.000 .1638618 .366547
1rp2 | -.0255097  .0952743  -0.27 0.792  -.2256736 .1746542
1rp3 | -.6819342  .1286368  -5.30  0.000 -.95219  -.4116784
_cons |  14.52537  2.114908 6.87  0.000 10.08212 18.96863
. duwstat
Durbin-Watson d-statistic( 5, 23) = 1.071649
. reg 1q1 lre lrpi 1rp3
Source | ss af HS Number of obs = 23
F( 3, 19) = 118.79
Model | .766565902 3 .255521967 Prob > F = 0.0000
Residual | .040869691 19 .002151036 R-squared = 0.9494
Adj R-squared = 0.9414
Total | .807435592 22 .036701618 Root MSE = .04638
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1qt | Coef. Std. Err. t  P>ltl [95% Conf. Intervall
lre | -5.364744 .4750821 -11.29 0.000  -6.359103 -4.370386
1rpt | .7074307  .1347484 5.25  0.000 .425399 9894623
1rp3 | 2.67427  .345262 7.75  0.000 1.951629  3.396912
_cons |  70.98983  6.47565  10.96  0.000 57.43613  84.54352
. dustat
Durbin-Watson d-statistic( 4,  23) = 1.733124
. reg 1q3 lre lrpi 1rp3
Source | ss af S Number of obs
F( 3, 19)
Model | .029835392 3 .009945131 Prob > F =
Residual | .003986824 19 .000209833 R-squared =
Adj R-squared = 0.8635
Total | .033822216 22 .001537373 Root MSE = .01449
1q3 | Coef. Std. Err. t  Pt] [95% Conf. Interval]
lre | -.1989407 .1483821  -1.34 0.196 -.509508  .1116267
1rpt | .2709758  .0420859 6.44  0.000 .182889  .3590625
1rp3 | -.6995357 .1078355  -6.49  0.000 -.925238  -.4738335
_cons |  14.63644  2.022536 7.24  0.000 10.40322  18.86965
. dustat
Durbin-Watson d-statistic( 4,  23) = 1.127541
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Durbin-Watson d-statistic( 3, 2028) = .021141
. reg kabu exrate r 1.kabu
Source | ss af S Number of obs = 2027
F( 3, 2023) = .
Hodel | 2.4997e+10 3 8.3323e+09 Prob > F = 0.0000
Residual | 93208782.6 2023 46119.0225 R-squared = 0.9963
Adj R-squared = 0.9963
Total | 2.5090e+10 2026 12384078.2 Root MSE = 214.75
kabu | Coef. Std. Err. t Pl [95% Conf. Interval]
exrate |  .1643596  .5205945 0.31 0.756  -.8742481  1.202967
r | 36.51834  18.6521 1.96  0.050 -.060989  73.09767
|
kabu |
Li. | .9945113  .002064 481.84 0.000 .9904636 .998559
|
_cons | -2.359124 68.05383  -0.03 0.972 -135.822  131.1038
- = = - & = < 5
5 g 2 g g g g 3
Z kS 2 3 g s s 2
2 2 b b S s &
. dwstat
Durbin-Watson d-statistic( 4, 2027) = 2.100248

. reg dkabu exrate r if tin(2,2028)

Kabu; = — 1883.1 + 46.3 ExRate; + 6802.6 R; Source | ss at us lusber of obs
(2.58) (8.27) (51.7) Model | 1443.23541 2 721.617703 Prob > F
—» Residual | 93624927.9 2024 46257.3754 R-squared
_ 2 _ _ j R-square,
S - 2309'9’ R - 0'570, R - 0'570’ DW - 0'021 Total | 93626371.1 2026 46212.424 ::itnnsg ‘
dkabu | Coef. Std. Err. P>t [95% Conf. Intervall
Kabu; = — 236 + 0.164 ExRate; + 36.5 R; + - e -
exrate | -.0906022 .5216244  -0.17 0.862  -1.113579  .9323746
(0.03) (0.31) (1.96) r | -.8624553 12.27849  -0.07 0.944  -24.94225  23.21734
0.995 Kab _coms | 8.109931  €8.0417  0.12 0.905  -125.3201 141.549
. abu;_q
(482) p—
_2 . . s =
s =214.8, R2 = 0.996, R =0.996, DW = 2.100 Durbin-Watson d-statistic( 3, 2027) = 2.106308

AKabu; = 8.11 — 0.091 ExRate; —

(0.119) (0.173)
R? = 0.000015,

0.862 R;
(0.070)
s =215.1, R = —0.00097, DW =

2.106

@ Stata |= L 5 HI/HER

T2,
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WA T — K]

. gen time=_n

. tsset time

time variable: time, 1 to 2028
delta: 1 unit
. reg kabu exrate r
Source | ss af S Number of obs = 2028
F( 2, 2025) = 1341.74
Hodel | 1.4318e+10 2 7.1590e+09 Prob > F = 0.0000
Residual | 1.0805e+10 2025 5335630.99 R-squared = 0.5699
Adj R-squared = 0.5695
Total | 2.5123e+10 2027 12394036.8 Root MSE = 2309.9
kabu | Coef. Std. Err. t  P>t] [95% Conf. Interval]
exrate |  46.30522 5.601817 8.27  0.000 35.3193  57.29115
r| 6802.61 131.6017  51.69  0.000 6544.521  7060.699
_cons | -1883.071  730.508  -2.58 0.010  -3315.606  -450.4449
. dustat
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