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Method : Least Squares
Date : 11/04/17 Time : 12 :47
Sampleadjusted) : 1991 2015

Included observations: 25 after adjusting

endpoints

Variable Coeffi Std. t- Prob.
cient Error Statistic

C 184.52 225919 0.81678 0.4224
73 9 2

TVA 7.1096 0.50900 13.9676 0.0000
31 6 7

R-squared 0.8945 Mean 2674.3
42 dependent var 20

Adjusted R-0.8899 S.D. 2092.0

squared 57 dependent var 71
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S.E. 0f693.99  Akaike info 15.999
regression 80 criterion 43
Sum squared 110775 Schwarz 16.096
resid 65 criterion 94
Log - F-statistic 195.09
likelihood 197.99 59
29
Durbin- 0.9797 ProbF- 0.0000
Watson stat 61 statistic) 00
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Dependent Variable: LOGRB,
Method: Least Squares
Date: 11/04/17 Time: 13:23
Sampleadjusted): 1991 2015

Included observations: 25 after adjusting

endpoints

Variable Coeftici Std.  t- Prob.
ent Error Statistic

C 1.75320 0.2155 8.13476 0.0000
9 21 6

LOG(TVA) 1.04449 0.0387 26.9531 0.0000
3 52 5

R-squared 096931 Mean 7.475573
2 dependent var

Adjusted R-0.96797 S.D. 1.035887

squared 7 dependent var

S.E. of 0.18537  Akaike info -

regression 0 criterion 0.456304

Sum squared 0.79033  Schwarz -
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resid 0 criterion 0.358794
Log 7.70379  F-statistic  726.4720
likelihood 7

Durbin- 1.10500 ProbF- 0.000000
Watson stat 3 statistic)
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Dependent Variable: LOGRB,
Method: Least Squares

Date: 11/04/17 Time: 14:08
Sampleadjusted): 1992 2015
Included observations: 24 after adjusting endpoints

Convergence achieved after 5 iterations

Variable Coeffici Std. t- Prob.
ent Error Statistic

C 1.67021 0.413299 4.041188 0.0006
9

LOG(TVA, 0.07495 0.072540 14.54315 0.0000
6

AR, 0.41106 0.220754 1.862113 0.0766
9

R-squared 0.97054 Mean 7.5571
8 dependent var 78

Adjusted R-0.96774 S.D. dependent 0.9726

squared 3 var 22
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S.E. of regression 0.17468  Akaike info -

5 criterion 0.5351
99
Sum squared 0.64081 Schwarz —
resid 0 criterion 0.3879
42
Log likelihood  9.42238  F-statistic 346.01
5 34
Durbin-Watson 1.81983 ProbF- 0.0000
stat 9 statistic) 00
Inverted AR 41
Roots
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5 Series: Residuals
Sample 1992 2015
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Mean -7.85E-15
Median -0.002645
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White Heteroskedasticity Test:
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— Les rapports

rapport annuel de la banque D’Algérie
nomique et monétaire en Algériey.
rapport annuel de la banque D’Algérie
nomique et monétaire en Algériey.
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