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System: AIDSBAGHEYD

Estimation Method: Iterative Seemingly Unrelated Regression
Date: 11/08/16 Time: 10:59
Sample: 1371Q1 1390Q4
Included observations: 80

Total system (unbalanced) observations 477
Simultaneous weighting matrix & coefficient iteration
Convergence achieved after: 11 weight matrices, 12 total coef iterations

Prob. t-Statistic Std. Error  Coefficient

0.0004 3.545942 0.252428 0.895094 C(10)
0.0226 2.288388 0.022348 0.051140 C(11)
0.0025 3.043441 0.009572 0.029132 C(12)
0.0117 -2.530947 0.013995 -0.035419 C(13)
0.0120 -2.522841 0.009630 -0.024296 C(14)
0.0875 -1.712543 0.002610 -0.004470 C(15)
0.8246 0.221721 0.006802 0.001508 C(16)
0.0998 -1.649486 0.020645 -0.034054 C(18)
0.0000 4.282524 0.030729 0.131596 C(19)
0.0848 -1.727443 0.174873 -0.302083 C(20)
0.0000 4.203659 0.009084 0.038187 C(22)
0.0417 2.042102 0.008106 0.016553 C(23)
0.0005 -3.500011 0.006142 -0.021498 C(24)
0.2727 -1.098334 0.001732 -0.001903 C(25)
0.1066 -1.616808 0.002906 -0.004698 C(26)
0.0018 3.142723 0.013370 0.042017 C(28)
0.0000 15.41935 0.004241 0.065399 C(29)
0.0000 5.875217 0.247480 1.454000 C(30)
0.0135 2.480780 0.020196 0.050101 C(33)
0.1720 -1.368027 0.008380 -0.011464 C(34)
0.5250 0.636218 0.002483 0.001580 C(35)
0.6617 -0.437861 0.004931 -0.002159 C(36)
0.0000 -4.536895 0.019990 -0.090694 C(38)
0.0368 2.094368 0.020461 0.042854 C(39)
0.0000 6.671122 0.074255 0.495364 C(333)
0.0000 5.130371 0.131010 0.672131 C(40)
0.0000 4.217369 0.010364 0.043710 C(44)
0.8366 -0.206357 0.002570 -0.000530 C(45)
0.4256 0.797559 0.002445 0.001950 C(46)
0.0000 -4.419729 0.010390 -0.045922 C(48)
0.1986 1.287535 0.005652 0.007278 C(49)

0.0697 1.818324 0.024409 0.044383 C(50)
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0.9220 0.097959 0.000928 9.09E-05 C(55)
0.5409 -0.611874 0.000702 -0.000430 C(56)
0.8488 0.190826 0.002421 0.000462 C(53)
0.1175 -1.568525 0.001922 -0.003015 C(58)
0.0503 1.963201 0.000455 0.000894 C(59)
0.0000 4.535898 0.103251 0.468335 C(555)
0.0035 2.937108 0.019502 0.057280 C(60)
0.7500 0.318814 0.017891 0.005704 C(66)
0.0254 -2.243648 0.001537 -0.003447 C(68)
0.0095 2.606422 0.000510 0.001330 C(69)
0.0000 7.341462 0.084187 0.618053 C(666)

9.43E-30Determinant residual covariance

Equation: SKH=C(10)+C(11)*LOG(PKH)+C(12)*LOG(PPOO)+C(13)
*LOG(PMAS)+C(14)*LOG(PBEH)+C(15)*LOG(PSAFAR)+C(16)
*LOG(PMAZ)+(-C(11)-C(12)-C(13)-C(14)-C(15)-C(16))*LOG(PSAY)

+C(18)*LOG(Q)+C(19)*LOG(SKH(-4))
Observations: 80

0.328767 Mean dependent var 0.887806R-squared
0.036125 S.D. dependent var 0.875165Adjusted R-squared
0.011566 Sum squared resid 0.0127648S.E. of regression

0.943690Durbin-Watson stat

Equation: SPOO=C(20)+C(12)*LOG(PKH)+C(22)*LOG(PPOO)+C(23)
*LOG(PMAS)+C(24)*LOG(PBEH)+C(25)*LOG(PSAFAR)+C(26)
*LOG(PMAZ)+(-C(12)-C(22)-C(23)-C(24)-C(25)-C(26))*LOG(PSAY)

+C(28)*LOG(Q)+C(29)*LOG(SPOO(-4))
Observations: 80

0.083731 Mean dependent var 0.903023R-squared
0.026864 S.D. dependent var 0.892096 Adjusted R-squared
0.005529  Sum squared resid 0.008824S.E. of regression

2.212215Durbin-Watson stat

Equation: SMAS=C(30)+C(13)*LOG(PKH)+C(23)*LOG(PPOO)+C(33)
*LOG(PMAS)+C(34)*LOG(PBEH)+C(35)*LOG(PSAFAR)+C(36)
*LOG(PMAZ)+(-C(13)-C(23)-C(33)-C(34)-C(35)-C(36))*LOG(PSAY)
+C(38)*LOG(Q)+C(39)*LOG(SMAS(-4))+[AR(1)=C(333)]

Observations: 79

0.229829 Mean dependent var 0.679537R-squared
0.018991 S.D. dependent var 0.637737 Adjusted R-squared
0.009015  Sum squared resid 0.011430S.E. of regression

1.908664 Durbin-Watson stat
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Equation: SBEH=C(40)+C(14)*LOG(PKH)+C(24)*LOG(PPOO)+C(34)
*LOG(PMAS)+C(44)*LOG(PBEH)+C(45)*LOG(PSAFAR)+C(46)
*LOG(PMAZ)+(-C(14)-C(24)-C(34)-C(44)-C(45)-C(46))*LOG(PSAY)

+C(48)*LOG(Q)+C(49)*LOG(SBEH(-4))

Observations: 80

0.056484 Mean dependent var
0.009358 S.D. dependent var
0.002786 Sum squared resid

0.597322R-squared
0.551950 Adjusted R-squared
0.006264S.E. of regression
1.683841 Durbin-Watson stat

Equation: SSAFAR=C(50)+C(15)*LOG(PKH)+C(25)*LOG(PPOO)+C(35)
*LOG(PMAS)+C(45)*LOG(PBEH)+C(55)*LOG(PSAFAR)+C(56)
*LOG(PMAZ)+(-C(15)-C(25)-C(53)-C(45)-C(55)-C(56))*LOG(PSAY)
+C(58)*LOG(Q)+C(59)*LOG(SSAFAR(-4))+[AR(1)=C(555)]

Observations: 79

0.004660 Mean dependent var
0.001850 S.D. dependent var
7.04E-05 Sum squared resid

0.736275R-squared
0.697492 Adjusted R-squared
0.001018S.E. of regression
2.216641Durbin-Watson stat

Equation: SMAZ=C(60)+C(16)*LOG(PKH)+C(26)*LOG(PPOO)+C(36)
*LOG(PMAS)+C(46)*LOG(PBEH)+C(56)*LOG(PSAFAR)+C(66)
*LOG(PMAZ)+(-C(16)-C(26)-C(36)-C(46)-C(56)-C(66))*LOG(PSAY)
+C(68)*LOG(Q)+C(69)*LOG(SMAZ(-4))+[AR(1)=C(666)]

Observations: 79

0.005642 Mean dependent var
0.001678 S.D. dependent var
4.43E-05 Sum squared resid

0.798501R-squared

0.772219 Adjusted R-squared
0.000801S.E. of regression
2.247623 Durbin-Watson stat
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