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1. Seemingly Unrelated Regression
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System: SYS02

Estimation Method: Seemingly Unrelated Regression

Sample: 1360 1386

Date: 09/08/08
Time: 14:22

Convergence achieved after: 1 weight matrix, 34 total coef iterations

Prob. t-Statistic Std. Error  Coefficient

0.0005 -3.636561 14549.31 -52909.45 C(11)
0.0018 3.222036 0.067024 0.215953 C(12)
0.0008 3.485834 0.094572 0.329662 C(13)
0.0055 2.844982 0.020961 0.059635 C(14)
0.0001 -4.063529 10154.03 -41261.21  C(15)
0.0000 11.58521 1.207546 13.98968 C(16)
0.0000 6.948561 0.014509 0.100818 C(17)
0.0003 3.795307 0.195643 0.742524 C(18)
0.0219 -2.331182 4516.646 -10529.12  C(19)
0.0000 5.021154 0.010475 0.052594 C(20)
0.6880 0.402832 0.266225 0.107244 C(21)
0.0000 7.092773 0.122181 0.866602 C(22)

6.78E+30  Determinant residual covariance

Equation: INO=C(11)+C(12)*GDPNO+C(13)*LOAN+C(14)*KNO(-1)

Observations: 26

91396.54 Mean dependent var
39015.96 S.D. dependent var
2.20E+09  Sum squared resid

0.942152
0.934264
10003.35
0.877713

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

Equation: KNO=INO+(1-0.04)*KNO(-1)

Observations: 26

614784.2 Mean dependent var
291915.7 S.D. dependent var
7.74E+10  Sum squared resid

0.963648
0.965046
54576.69
0.316933

R-squared
Adjusted R-squared
S.E. of regression
Durbin-Watson stat
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Equation: GDPNO=C(15)+C(16)*LNO+C(17)*KNO+C(18)*MCK

Observations: 27

239008.7 Mean dependentvar  0.988817
83273.41 S.D. dependent var 0.987358
2.02E+09  Sum squared resid 9362.918

0.604592

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

Equation: XNO = C(19)+ C(20)*GDPNO + C(21)*FERN + [AR(1)=C(22)]

Observations: 26

4076.146 Mean dependent var  0.952767
4011.793 S.D. dependent var 0.946326
19004720  Sum squared resid 929.4358
1.160291

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






