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Variable Coefficient Std. Error t-Statistic Prob.
C 1.179947 0.02243 52.60595 0
@TREND -0.0000615 0.000578 -0.10647 0.9155
R-squared 0.000172 Mean dependent var 1.177887
Adjusted R-squared -0.01498 S.D. dependent var 0.09281
S.E. of regression 0.093503 Akaike info criterion -1.87268
Sum squared resid 0.577024 Schwarz criterion -1.8074
Log likelihood 65.67108 Hannan-Quinn criter. -1.84681
F-statistic 0.011336 Durbin-Watson stat 1.954145
Prob(F-statistic) 0.915532
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Sequential F-statistic determined breaks: 0
Break Test F-statistic Scaled F-statistic Critical Valuex**
0wvs. 1 4.894767 9.789534 11.47

* Significant at the 0.05 level.

** Bai-Perron (Econometric Journal, 2003) critical values.
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Variable Coefficient Std. Error t-Statistic Prob.
C 1036.55 240.1481 4.316295 0.0001
@TREND -40.8255 9.106285 -4.48323 0
@TRENDA2 0.593129 0.127802 4.640986 0
@TRENDA3 -0.00375 0.000787 -4.76332 0
@TREND/4 8.72E-06 1.80E-06 4.853817 0
R-squared 0.516795 Mean dependent var 6.490344
Adjusted R-squared 0.486116 S.D. dependent var 2.096249
S.E. of regression 1.502711 Akaike info criterion 3.723105
Sum squared resid 142.2629 Schwarz criterion 3.886304
Log likelihood -121.586 Hannan-Quinn criter. 3.787769
F-statistic 16.84489 Durbin-Watson stat 0.877177
Prob(F-statistic) 0
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