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System: SYSO01 }
Estimation Method: Three-Stage Least Squares
Date: 08/30/03 Time: 15:37
Sample: 1367 1380
Instruments: LOG(SPMOD+SDEDA) LOG(CBI(-1)) LOG(CBI1(-2))
LOG(D1)C
Convergence achieved after: 1 weight matrix, 3 total coef iterations

Coefficient Std. Error t-Statistic  Prob.

C(1) 0.191848 0.397273 0.482914  0.6344
C(2) 0.940435 0.035968 26.14645  0.0000
C(4) -0.044597  0.005149 -8.661579 0.0000
C(5) 0.004184 0.000887 4.715022  0.0001
C(6) 0.001461 0.000348 4.198204  0.0004
C(7 -0.001274  0.000399 -3.188642  0.0046
C(8) -0.000696  0.000626 1111772 0.2794
Determinant residual covariance 8.79E-09

Equation: LOG(B)=C(1)+C(2)*LOG(SPMOD+SDEDA)+[C(3)=AR(1)]
Observations: 14

R-squared 0.979744  Mean dependent var  10.54123
Adjusted R-squared 0.978056  S.D dependent var 0988484
S.E. of regression 0.146428  Sum squared resid 0.257295
Durbin-Watson stat 1.590003

Equation: PA=C(F)+C(K)*LOG(B)+C(6)*LOG(CB1(-1))*+C(7)*LOG(CB I(
-2)+C(8)*LOG(DI)
Observations: 13

R-squared 0.935045 Mean dependent var  -0.003659
Adjusted R-squared 0.902568  S.D dependent var 0.002993
S.E. of regression 0.000934  Sum squared resid 6.98E-06

Durbin-Watson stat 2.719656
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