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Dependent Variable: DPD)
Method: Least Squares
Date: 05/15/20 Time: 03:53

Sample (adjusted): 2005Q3 2018Q4

Included observations: 54 after adjustments

Variable Coefficient | Std. Error |  t-Statistic Prob.
DGDP, 1.028554 | 0.154836 6.642875 0.0000
DCR, -0.009900 | 0.174927 [ -0.056597 0.9551
DBD, 0.345015 | 0.066467 5.190744 0.0000
D(PE) 0.353272 [ 0.172690 | -6.559314 0.0000
DPR) -0.874908 | 0.157617 | -5.550833 0.0000
DPD(-1y 0.413523 | 0.080001 5.168973 0.0000
C -897.3680 | 458.4128 | -1.957554 0.0562
R -squared 0.772929 Mean dependent var | 904.5139
Adjusted R-squared | 0.743941 S.D. dependent var | 4804.988
S.E. of regression 2431.434 Akaike info criterion | 18.55077
Sum squared resid | 2.78E+08 Schwarz criterion 18.80860
Log likelihood -493.8709 Hannan-Quinn criter. | 18.65021
F-statistic 26.66389 Durbin-Watson stat | 1.129523
Prob(F-statistic) 0.000000
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