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Dependent Variable: IED
Method: Least Squares

Date: 05/21/17 Time: 20:06
Sample: 2000 2015

Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.

C 3.213867 0.941612 3.413153 0.0066
PP 0.060725 0.013491 4.501245 0.0011
PIB -0.040075 0.007745 -5.174497  0.0004

Tl -0.023304 0.060040 -0.388143  0.7060
CH -0.046573 0.030323 -1.535908 0.1556
IR 0.050492 0.015336 3.292481 0.0081
R-squared 0.734149 Mean dependent var 1.161250
Adjusted R-squared ~ 0.601224 S.D. dependent var 0.598240
S.E. of regression 0.377781 Akaike info criterion 1.170994
Sum squared resid 1.427187 Schwarz criterion 1.460715
Log likelihood -3.367951 Hannan-Quinn criter. 1.185830
F-statistic 5.523014 Durbin-Watson stat 1.778506
Prob(F-statistic) 0.010709
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Dependent Variable: [ED
Method: Least Squares

Date: 05/21/17 Time: 20:12
Sample: 2000 2015

Included observations: 16

Variable Coefficient ~ Std. Error t-Statistic Prob.

C 1.795276 0.251715 7.132169 0.0000
PP 0.060709 0.013374 4.539335 0.0007
PIB -0.035549 0.007321 -4.856031 0.0004
IR 0.050192 0.014655 3.424788 0.0050
R-squared 0.668866 Mean dependent var 1.161250
Adjusted R-squared 0.586082 S.D. dependent var 0.598240
S.E. of regression 0.384887 Akaike info criterion 1.140583
Sum squared resid 1.777654 Schwarz criterion 1.333730
Log likelihood -5.124661 Hannan-Quinn criter. 1.150473
F-statistic 8.079687 Durbin-Watson stat 1.639787
Prob(F-statistic) 0.003271

75

——

'



Aalay) ol el 5 bl uiaY) L) o A8l Gl Jadl)
(2015-2000 ) 3_s8l JOUA dpald 4wl 5o
IED=1.795 +0.060 PPy-0.035 PIB; +0.050 R
(713)  (4.53) (-4.85) (3.42)
R? =066
R? = 058 D-W=163
Prob(F-statistic)=0.003
P alelaeld Slasy |
| Sils yall
Aalall

L adall of o Hlgas
Sl o gl + Blas] Asias
@i LI s Jo Al

aldl

HO :B1=0
H1 :Bl=0

: lLw<0.05  07ProbB1=0.00

W el of o H1 Jus HO:B2 =0

ol sliae « Alas| Wgiae H1 :B2=zo0

by Jlea¥) Gl sl Prob B2 =0.0004 < 0.05 : Ly
bl i ladia

L adall of o Hlyas HO:B3 =0

Blall Juae oof sliae ¢ Ligins { H1 :B3=z0

Prob B3 =0.0004 < 0.05 : Lu.J

——

76

'




Al iyl g bl i) LYy 48Dl Al Jacadl
(2015-2000 ) 58l IS dauld 4l

4 zisaidl of o H1 Jas =B,=B3=0 Hy:B; 4N gal
3.5.63_94.:.44 ‘P1 :rt 0 ou BZ :ptO ou Bg Hl C.J}.Q.JJ
*0

< 03Probp_seatistic = 0.0
Luul0.05

oradly cools Abas] (D-W) sllasS SN LLs sgamg s : olasHU 101 bola ¥l alCiws — 3

QUL 25Lasl sda meud ¢ crudly cols (D—W ) dslian| ®
HO p =0

Hi:p#0 ( p<0 ou p >0)

P LS udly Guyls (D-W ) (g g

- p> 0 | | 2 | 4
0 d, dy p=0 4d, ~d; p <o

cdly osls Jous e alexe¥L ( dz = 1.447 d1 =0633)y D-W=163 Lo
sl slaaall sae (k) 9 wlaalie (n) e dasay g4
Luj\%ﬁ»ﬁ}’éﬂ w\ét&'(D—W)EGLA}!TL}%@mﬂw

CellasS 13 Llsyl agy ¥ 4l gtiiad dis g

77

——
| —




Al iyl g bl i) LYy 48Dl Al Jacadl
(2015-2000 ) 58l IS dauld 4l

:(White) calglasl o

(White) Céﬁd‘ﬁ.\i‘i Jias:(4-3) PR Jeuxll @

Heteroskedasticity Test: White

F-statistic 2.873058 Prob. F(9,6) 0.1060
Obs*R-squared 1298658  Prob. Chi-Square(9)  0.1632
Scaled explained SS  9.029416  Prob. Chi-Square(9)  0.4346

Test Equation:

Dependent Variable: RESID/2
Method: Least Squares

Date: 05/21/17 Time: 22:01
Sample: 2000 2015

Included observations: 16

Variable Coefficient Std. Error  t-Statistic ~ Prob.

C 0.038812 0.262434 0.147892 0.8873
PPA2 0.004389 0.001489 2.948412 0.0257
PP*PIB -0.004783 0.001605 -2.980620 0.0246
PP*IR 0.010631 0.003080 3.452172 0.0136
PP 0.033693 0.030800 1.093910 0.3160
PIBA2 0.001317 0.000445 2.959710 0.0253
PIB*IR -0.005797 0.001636 -3.543807 0.0122
PIB -0.020328 0.018813 -1.080527 0.3214
IRA2 0.004254 0.001164 3.654441 0.0106
IR 0.034228 0.016345 2.094106 0.0811
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Prob ( Obs*R-squared ) > 0.05 H, _adusHy Lai
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Dependent Variable: [ED

Method: Least Squares

Date: 05/21/17 Time: 22:10

Sample (adjusted): 2001 2015

Included observations: 9 after adjustments
Weighting series: 1/IR

Weight type: Inverse variance (average scaling)

White heteroskedasticity-consistent standard errors & covariance

Variable Coefficient  Std. Error t-Statistic Prob.

C 1.711325  0.124949 13.69621 0.0000
PIB -0.037085 0.006548 -5.663437 0.0024

IR 0.082890 0.007186 11.53427 0.0001

PP 0.059837  0.010971 5.454270 0.0028

Weighted Statistics

R-squared 0.934048 Mean dependent var 0.735000
Adjusted R-squared 0.894476 S.D. dependent var 0.664722
S.E. of regression 0.087310 Akaike info criterion -1.737608
Sum squared resid 0.038115 Schwarz criterion -1.649953
Log likelihood 11.81924 Hannan-Quinn criter. -1.926768
F-statistic 23.60415 Durbin-Watson stat 3.943138
Prob(F-statistic) 0.002221 Weighted mean dep. 0.932080
Wald F-statistic 64.67101 Prob(Wald F-statistic) 0.000202
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