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Dependent Variable: XT

Method: Stepwise Regression

Date: 06/25/17 Time: 15:24

Sample: 1/01/1390 1/19/1390

Included observations: 19

No always included regressors

Number of search regressors: 11

Selection method: Stepwise forwards

Stopping criterion: p-value forwards/backwards = 0.2/0.2

A slael

Dependent Variable: XT
Method: Stepwise Regression
Date: 03/1117 Time: 08:44

Stepwise fanwards
Stopping criterion: p-value forwards/backwards = 0.2/0.2

variable Coefficient _ Sta. Error __tStatistic _ Prob.~
Variable Coefficient  Std. Error  t-Statistic  Prob.* x6 014/a63  UUGOZ3L  226UArY  D.UZSU
X 0272442 0049383 5519132  0.0000
X9 0.608450 0.132125 4.605096 0.0003 ol s oy 1Mo et
o 0207418 0074048 | 2801082  D.0128 xs 0193405 0085570 2049810 00038
x8 0284706 0117081 2431711 00271 B 0100513 0049189 2043409  0.0425
R-squared 0939829 Mean dependentvar 3578947 R-squared 0701478 Mean dependent var 3245810
Adjusted R-squared 0932308 S.D. dependentvar 1.346427 Ser it 0891064 ek dependonty 2204008
S.E. of regression 0.350310  Akaike info criterion 0.883941 i Soliboy Prifcniaien Lonundl
Sum squared resid 1.963471  Schwarz criterion 1033063 Log likelinood -170.8824 Hannan-Quinn criter. 2039174
Log likelihood -5.397443 Hannan-Quinn criter. 0.909179 Durbin-Watson stat 2.023430
Durbin-Watson stat 2277518
Selaction Summary
Selection Summary e
Added X7
Added X9 ‘Addea xo
Added X3 Agaea X11
Added X8 Added x:
Added s
T ol - &
K - &
J—A‘_)J‘);\J“)S‘UJ;\A.U;J“JSJA o §)\ <
Dependent Variable: XT Dependent Variable: XT
Method: Stepwise Regression Method: Stepwise Regression
Date: 06/25/17 Time: 15:03 Date: 06/25/17 Time: 15:10
Sample: 1/01/1390 4/10/1390 Sample: 1/01/1390 2/27/1390
Included observations: 100 Included observations: 58
No always included regressors No always included regressors
Number of search regressors: 11 Number of search regressors: 11
Selection method: Stepwise forwar Selection method: Stepwise forwards
Stopping criterion: p-value forwards/backwards = 0.2/0.2 Stopping criterion: p-value forwards/backwards = 0.2/0.2
Variable Coefficient _ Std Emor __t-Statistc __ Prob." vaniaole Coefficient _ Sta. Emor __t-Statistic __ Prob."
x6 0220728 0103941 2123594 00363 x7 0382957 0078687 4866827  0.0000
x9 0269912 0072890 3703018  0.0004 xe 0241253 0079190 3046496 00036
x7 0248726 0074642 3332258  0.0012 x9 0220357 0092978 2466795 00168
x11 0207624 0075418 2752077 _ 0.0071 x8 0119103 0088090 1352063  0.1820
R-squared 0523384 Mean dependentvar 3360000 R-squared 0741483 Mean dependentvar 3034483
Adjusted R-squared 0508489 S.D. dependentvar 1059064 Adjusted R-squared 0727121 S.D. dependentvar 1269971
SE. of regression 0742487 Akaike info criterion 2281554 E. of regression 0663405  Akaike info criterion 2083608
um squared resia 5292349 Schwarz criterion 2385761 squared resia 2376570 Schwarz crit 2225708
Log likelihood -110.0777 Hannan-Quinn criter. 2323729 Log likelihood -56.42464 Hannan-Quinn criter. 27138959

Durbin-Watson stat 1.874610

1.923125

Selection Summary

Selection Summary

Added X6

Added X11

Added X8
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Series: Residuals Series: Residuals
Sample 1/01/1390 2/27/13%0 Sample 1/01/1390 1/19/1390
Observations 58 Observations 19
n ; Mean 0.003837
et Pyt median 0100572
Madmum 0698283
Maximum 1518102 Minimum -0.515403
Minimum 1.569551 . Dev, 0330252
Std. Dev. 0.645565 Skewness 0.404728
Skewness 0.171318 Kurtosis 2.359261
Kurtosis 2799114
Jarque-Bera  0.843731
Jarque-Bera 0381239 Probabillty 0655822
Probability  0.826447 ; t + t
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Series: Residuals

Sample 1/01/1390 4/10/1390
16 Observations 100

Mean -0.014045
12 Median 0.086362

Maximum 1.897200

Minimum -2.041782
-3 Std. Dev. 0.731014

Skewness  -0.328710
. Kurtosis 3.706707

I Jarque-Bera  3.881817
ollm A AR T R g ) [Probaviny 0143573
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