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#1 Chow RERWEHER
F - statistic 4,2031 Prob. F(2,13) 0.0391
Log likelihood ratio 8.4784 Prob. Chi - Square(2) 0.0144
Wald Statistic 8. 4062 Prob. Chi - Square(2) 0.0149
#2 FEBEERTARERZS Engle BREITER
@ % Of BE YE SE 81 81, *
E 4 -5.4500*"" | 1.3173*** 0. 1296 2.5490* -0.1366" -0.3518"
R 0.9250 F %t 1201. 1620
W% R’ 0.9242 D-W4&it& 1.5106
Ex BREWOREEKTTEE,; » » RFESPEERTETEE; » » » REE 1 %BEKTTRE,
£3 h [E B R & U ST R
RE ER RIE BT R HE | .. Ak
i i 5 LHE
TE amwee | ems | SR ppn | pesn | et | BER peme | B P
1995—2003 4£ | 1.0488 |0.6582 | 0.9442 | 0.9688 | 1.0372 | 1.5765 | 1.8880 | 1.3878 | 1.5936
2004—2011 4F | 0.9651 |0.7987 | 0.9875 | 0.9600 | 0.9691 | 2.5149 | 0.8004 | 0.9937 | 1.2191
#4 h B R R AW A S R A RME B ik
REE 10 HE BEyr & RE | e Xt
i o 2
R s eme | PR gae | esesa | et | BF R pemn | B P
1995—2003 4F | -0.8214 |[-1.3574] -1.0196 | -0.3412 | -0.8942 | -1.9287 | —1.0661 | —0.9788 |-0.8670
2004—2011 4 | -0.8261 |-1.3605 -1.0234 | -0.3512 | -0.8945 | -2.0297 | —1.0263 | —-0.9335 |-0.8294
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