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Im (formula = WHKYS ~ GDPHKYS + GDPHKYSlagl + GDPHKYSlag2, data = alldata)

Residuals:

Min 1Q Median 3Q Max
-189.57 -47.69 -14.03 39.19 208.84
Coefficients :

Estimate Std. Error t value Pr ( > | t| )

(Intercept) -920.18087 250.81686 —3.669 0.00370 #:x*

GDPHKYS 0.26678 0.04761 5.603 0.00016 #::

GDPHKYSlagl  -0.10788 0.06857 —1.573 0.14397

GDPHKYSlag2  -0.05247 0.04907 -1.069 0.30792

Signif. codes; 0 ‘&%’ 0.001 *#%’ 0.01 ‘=’ 0.05 .7 0.1 “7 1

Residual standard error; 117 on 11 degrees of freedom (2 observations deleted due to missingness)

Multiple R - squared: 0.9369, Adjusted R-squared: 0.9197, F-statistic; 54.46 on 3 and 11 DF,
p-value: 6. 887e - 07
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Im (formula = WTWYS ~ GDPTWYS + GDPTWYSlagl + GDPTWYSlag3 + GDPTWYSlag5,

data = alldata2)
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Residuals:

Min 1Q Median 3Q Max

—-128.845 -41.057 8.013 54.431 70.422
Coefficients

Estimate Std. Error t value Pr ( > | t| )

(Intercept) —=5.799e+02 1.852e+02 -3.131 0.01660 *
GDPTWYS -1.024e -02 5.900e-03 -1.735 0.12627
GDPTWYSlagl 1.024e -02 5.894e-03 1.738 0.12582
GDPTWYSlag3 —9.217e -03 4.733e-03 -1.947 0.09254.
GDPTWYSlagS 1.858e-02 4.518e-03 4.112 0.00451 ==
Signif. codes: 0 * ®#%x’ 0.001 ‘ *x’ 0.0l ‘%’ 0.05 “.” 0.1 ‘7 1
Residual standard error; 80.71 on 7 degrees of freedom

(5 observations deleted due to missingness)

Muliiple R - squared: 0. 88, Adjusted R - squared:  0.8115
F — statistic: 12. 84 on 4 and 7 DF, p — value: 0. 00244
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