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Model 10: OLS,
Dependent variable: d_stael

using observations 2010:02-2022:09 (T = 152)

coefficient std. error t-ratio p-value
d_Usa 0.353993 0.0541486 €.537 9.09e-010 ***
Mean dependent wvar 4.T7ee-06 5.D. dependent wvar 0.000924
Sum squared resid 0.000101 S.E. of regression 0.000816
Uncentered R-squared 0.220597 Centered R-squared 0.220576
F(1, 151) 42.73797  P-value(F) 9.09e-10
Log-likelihood 865.6993 RAkaike criterion -1729.399
Schwarz criterion -1726.375 Hannan-Quinn -1728.170
rho -0.091479 Durbin-Watson 2.112162

Model 11: OLS,
Dependent variable: d_Germany

using observations 2010:02-2022:09 (T = 152)

coefficient std. error t-ratio p-value
d_UsA 0.734424 0.0844698 8.695 5.45e-015 ***
Mean dependent wvar 0.000020 5.D. dependent wvar 0.001559
Sum squared resid 0.000245 S.E. of regression 0.001273
Uncentered R-squared 0.333612 Centered R-squared 0.333499
F(1, 151) 75.59470  P-value (F) 5,45e-15
Log-likelihood 798.1108 Akaike criterion -1594,222
Schwarz criterion  -1591.198 Hannan-Quinn -1592,993
rho -0.167160 Durbin-Watson 2.323886
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