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Dependent Variable: G

Method: Least Squares

Date; 11/10/05 Time: 01:11

Sample(adjusted): 1 57

Included observations: 57 after adjusting endpoints
G=C(1HC(2)*LOG(YO)HC(3)*I+C(4)*SCHHC(5*P_DEP+C(6)

*DUM_IRAN
Coefficient Std. Error t-Statistic Prob.
C(H 14.29225  3.055632 4.677348 0.0000
C(2) -1.476317  0.308805 -4.780739  0.0000
C(3) 0.163219  0.036662 4.451954 (.0000
C(4) 0.014450  0.006249 2.312508 0.0248
C(5) -3.937493  1.599260 -2.462071 0.0172
C(6) -1.566063  1.459854 -1.072753  0.2884
R-squared 0.532833 Mean dependent var 3.350000
Adjusted R-squared .487032 S.D. dependent var 1.954779
S.E. of regression 1.400048 Akaike info criterion 3.610190
Sum squared resid 99.96680 Schwarz criterion 3.825248
Log likelihood -96.89042 F-statistic 11.63372
Durbin-Watson stat 2.015080 Prob(F-statistic) 0.000000

Dependent Variable: G

Method; Least Squares

Date: 11/10/05 Time: 12:13

Sample (adjusted): 1 57

Included observations: 57 after adjustments

G=C(1)+C2)*LOG{Y O C(3)+C(4)*SCH+C(5)*P_DEP+C(6)
GOV _P+GOV_PY2+C(7y*DUM_IRAN

Coefficient Std. Error t-Statistic Prob.
C() 14.64694  3.030769 4832746 .0000
C(2) -1.511063  0.306234 -4.934338 0.0000
c®) 0.151855  0.037061 4,097462 0.0002
C(4) 0.015633  0.006230 2.509201 0.0154
C(5) -3.763240  1.585652 -2.373307 0.0215
C(6) 0.432150  0.293396 1.472925 0.1470

C(n -1.429357  1.446379 -0.988231 .3278
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R-squared 0.552260 Mean dependent var 3.350000
Adjusted R-squared 0.498531 §.D. dependent var 1.954779
S.E. of regression 1.384266 Akaike info criterion 3.602803
Sum squared resid 95.80961 Schwarz criterion 3.853704
Log likelihood -95.67988 Prob(F-statistic) 0.000000

Durbin-Watson stat 1.866486

Dependent Variable: G

Method: Least Squares

Date: 11/10/05 Time: ¢1:17

Sample(adjusted): 1 57

Included obsetvations: 57 after adjusting endpoints

G=C({1+C(2P*LOG(Y 0)+C(3)*1+C(4)*SCH+C(5)*P_DEP+C(6)
*(GOV96 E+GOV E)2+C(7*DUM IRAN

Coefficient Std. Error t-Statistic Prob.

() 15.65880  2.722402 5.751831 0.0000
C(2) -1.651140  0.276488 -5.971831 0.0000
c3) 0.103265  0.035833 2.881888 0.0058
C4) 0.013611  0.005525 2.463359 0.0172
C(5) -2.527664 1458265 -1.733336  0.0892
C(6) 1.357536  (.346797 3.914502 0.0003
C(N -0.739145  1.307096 -0.565487  0.5743
R-squared 0.642419 Mean dependent var 3.350000
Adjusted R-squared 0.599510 S.D. dependent var 1.954779
S.E. of regression 1.237068 Akaike info criterion 3.377952
Sum squared resid 76.51692 Schwarz criterion 3.628853
Log likelihood -89.27162 F-statistic 14.97142
Durbin-Watson stat ~ 1.673353 _ Prob(F-statistic) 0.000000

Dependent Variable: G

Method: Least Squares

Date: 11/10/05 Time: 01:19

Sample{adjusted): 1 57

Included observations: 57 after adjusting endpoints

G=C(1)+C(2Y*LOG(YO)+C(3)* [+C(4)y*SCH+C(5)*P_DEP+C(6)*(GOV96_L
+GOV_L)/2+C(7*DUM_IRAN
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Coefficient Std. Error t-Statistic Prob.
C() 1561530  2.818818 5.539660 0.0000
C(2) -1.674655  0.288234 -5.810045  0.0000
C(3) 0.115484  0.036412 3171632 0.0026
C4) 0.013911  0.005709 2.436576 0.0184
C(5) -2.409827  1.530697 -1.574333  0.1217
C(6) 1.252510  0.375293 3.337418 0.0016
C(7) -0.528932  1.369065 -0.386346  0.7009
R-squared 0.617943 Mean dependent var 3.350000
Adjusted R-squared 0.572096 S§.D. dependent var 1.954779
S.E. of regression 1.278707 Akaike info criterion 3444161
Sum squared resid 81.75457 Schwarz criterion 3.695063
Log likelihood -91.15860 F-statistic 13.47839
Durbin-Watson stat 1.759894  Prob(F-statistic) _0.000000
Dependent Variable: G
Method: Least Squares
Date: 11/10/05 Time: 01:27
Sample(adjusted): 1 57
Included observations: 57 after adjusting endpoints
G=C(D+C(*LOG(Y0)+C(3)*[+C(4y*SCHHC(5)*P_DEP+C(6)

*GOVI6_C+GOV_Cy2+C(7)*DUM IRAN

Coefficient Std. Error t-Statistic Prob.
c(l) 1693900  2.903796 5.833397 0.0000
C(2) -1.787451  0.297326 -6.011751 0.0000
C(3) 0.118869  0.036063 3.296162 0.0018
C(4) 0.013285  0.005721 2,321992 0.0243
C(5) -3.011275  1.487894 -2.023850  0.0483
C(6) 1.186038  0.356638 3.325602 0.0017
C(7) -0.667273  1.361287 -0.490178  0.6262
R-squared 0.617450 Mean dependent var 3.350000
Adjusted R-squared 0.571544 S.D. dependent var 1.954779
S.E. of regression 1.279531 Akaike info criterion 3.445450
Sum squared resid §1.85998 Schwarz criterion 3.696351
Log likelihood -91.19533 F-statistic 13.435031
Durbin-Watson stat 1723674 _ Prob(F-statistic) _0.000000

Dependent Variable: G



£ Ls.}'.m.‘ij| 4.!....4,.0 3 ‘55959 [ G.wb.w LSLBQLQJ uthﬂ-i

Method: Least Squares

Date: 11/10/05 Time: 01:29

Sample{adjusted): 1 57

Included observations: 57 after adjusting endpoints

G=C(1 HC(2y*LOG(Y0)+C(3)*I+C(4)*SCH+C(5*P_ DEP+C(6)
* GOV R+GOV R)2+C(7*DUM TIRAN

Coefficient Std. Error t-Statistic Prob.

C(l) 1535713 2.978348 5.156258 (.0000
C2) -1.682515  0.310966 -5.410602  0.0000
C(3) 0.138097  0.037004 3.731978 0.0005
C4) 0.017381  0.006153 2.824984 (.0068
C(5 -3.019100  1.592166 -1.896222  0.0637
C(6) 0939690 0417344 2251598  0.0288
C(7) -0.019045  1.563890 -0.012178  0.9903
R-squared 0.575840 Mean dependent var 3.350000
Adjusted R-squared 0.524941 5.D. dependent var 1.954779
S.E. of regression 1.347323 Akaike info criterion 3.548701
Sum squared resid 90.76390 Schwarz criterion 3.799602
Log likelihood -94.13799 F-statistic 11.31334
Durbin-Watson stat 1.728592 _ Prob(F-statistic) 0.000000

Dependent Variable: G

Method: Least Squares

Date: 11/10/05 Time: 01:35

Sample(adjusted): 1 57

Included observations: 57 after adjusting endpoints

G=C(1#+C2PLOG(Y 0)+C(3)* I+ C(4)*SCH+C(5)*P_DEP+C(6)*EF2_AV
+C(M*DUM_IRAN

Coefficient Std. Error t-Statistic Prob.

C( 12.11331  3.108547 3.896775 (.0003
C(2) -1.472594  0.297795 -4.944995  0.0000
c3® 0.135589  0.037518 3.613996 0.0007
C{4) 0.014458  0.006026 2.399348 0.0202
CS -2.838436  1.621066 -1.750969  0.0861
C(6) 0.387980  0.176304 2200623 0.0324
C(N -1.132694  1.421487 -0.796837  0.4293
R-squared 0.574085 Mean dependent var 3.350000
Adjusted R-squared 0.522975 S.D. dependent var 1.954779
S.E. of regression 1.350107 Alkaike info criterion 3.552831

Sum squared resid 91.13950 Schwarz criterion 3.803732
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Log likelihood -94.25569 F-statistic 11.23237
Durbin-Watson stat 1956564  Prob(F-statistic) 0.000000

Dependent Variable: G

Method: Least Squares

Date: 11/10/05 Time: 01:37

Sample(adjusted): 1 57

Included observations: 54

Excluded observations: 3 after adjusting endpoints
G=C(1y+C(2)*LOG(Y0)+CR)*I+C(4)*SCH+C(5y*P_DEP+C(6)*CPI+C(7)

*DUM_IRAN
Coefficient Std. Error t-Statistic Prob.
(D 15.56976  2.810206 5.540433 0.0000
C(2) -1.849841  0.299299 -6.180567  0.0000
C3) 0.116353  0.035959 3.235731 0.0022
C(4) 0.014704  0.005766 2.550003 0.0141
C(&) -3.278152 1470511 -2.229260  0.0306
C(6) 0.514367  0.148743 3.458092 0.0012
C(M -0.947176 1345162 -0.704135  0.4848
R-squared 0.629473 Mean dependent var 3.432407
Adjusted R-squared 0.582172 5.D. dependent var 1.972575
S.E. of regression 1.275065 Akaike info criterion 3.444294
Sum squared resid 7641213 Schwarz criterion 3.702125
Log likelihood -85.99593 F-statistic 13.30775

Durbin-Watson stat 1.848951  Prob(F-statistic) 0.066000
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