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Chow Breakpoint Test: 1385

Null Hypothesis: No breaks at specified breakpoints
Varying regressors: All equation variables

Equation Sample: 1380 1394

F-statistic 11.86768 Prob. F(2,11) 0.0018
Log likelihood ratio 17.24794 Prob. Chi-Square(2) 0.0002
Wald Statistic 23.73536 Prob. Chi-Square(2) 0.0000
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Chow Forecast Test
Equation: UNTITLED
Specification: Y X1 C
Test predictions for observations from 1392 to 1394

Value df Probability
F-statistic 5.528994 (3, 10) 0.0169
Likelihood ratio 14.66755 3 0.0021

Unrestricted Test Equation:
Dependent Variable: Y
Method: Least Squares
Date: 01/24/16 Time: 00:00
Sample: 1380 1391
Included observations: 12

Variable Coefficien... Std. Error t-Statistic Prob.

X1 2.388261 0.296041 8.067344 0.0000

C 19.44211 1.335435 14.55863 0.0000
R-squared 0.866812 Mean dependent var 29.73750
Adjusted R-squared 0.853494 S.D. dependent var 3.560205
S.E. of regression 1.362709 Akaike info criterion 3.607839
Sum squared resid 18.56977 Schwarz criterion 3.688656
Log likelihood -19.64703 Hannan-Quinn criter. 3.577917
F-statistic 65.08205 Durbin-Watson stat 1.478262
Prob(F-statistic) 0.000011
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