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Dependent Variable: G
Method: Least Squares
Date: 01/22/07 Time: 19:11
Sample(adjusted): 1350 1385
Included observations: 36 after adjusting endpoints
Variable Coefficient Std. Error t-Statistic Prob.
C 0.225607  0.075862 2.973909 0.0066
INV(-1) 0.115432 0.040330 2.862206 0.0086
LFG 2.581641  0.615119 4.196981 0.0003
EMPF 1.163805  0.450573 2.582943 0.0163
GDP(-1) -79.03368 10.11732 -7.811722 0.0000
DLOG(ED(-4)) 0.487215  0.231985 2.100198 0.0464
DLOG(RED) 0.220006  0.103677 2.122026 0.0444
D57 -0.079661 0.020981 -3.796842 0.0009
WAR -0.049410 0.021817 -2.264715 0.0328
R-squared 0.830307  Mean dependent var 0.011652
Adjusted R-squared 0.773743  S.D. dependent var 0.077328
S.E. of regression 0.036782  Akaike info criterion -3.540617
Sum squared resid 0.032470  Schwarz criterion -3.132478
Log likelihood 67.42018  F-statistic 14.67901
Durbin-Watson stat 2.036352  Prob(F-statistic) 0.000000
Null Hypothesis: D(EMPF) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=9)
t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.113664 0.0000
Test critical values: 1% level -3.632900

5% level -2.948404

10% level -2.612874
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*MacKinnon (1996) one-sided p-values.

Null Hypothesis: D(G) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -7.616097 0.0000
Test critical values: 1% level -3.632900
5% level -2.948404
10% level -2.612874

*MacKinnon (1996) one-sided p-values.

Null Hypothesis: D(GDP) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.446952 0.0156
Test critical values: 1% level -3.626784
5% level -2.945842
10% level -2.611531

*MacKinnon (1996) one-sided p-values.

Null Hypothesis: EMPF has a unit root
Exogenous: Constant
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Lag Length: 1 (Automatic based on SIC, MAXLAG=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.735482 0.4054
Test critical values: 1% level -3.626784
5% level -2.945842
10% level -2.611531
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: G has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.300150 0.0223
Test critical values: 1% level -3.626784
5% level -2.945842
10% level -2.611531
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: GDP has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic based on SIC, MAXLAG=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.389426 0.1517
Test critical values: 1% level -3.626784
5% level -2.945842

10% level -2.611531
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*MacKinnon (1996) one-sided p-values.

Null Hypothesis: GED has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.948577 0.0043
Test critical values: 1% level -3.626784
5% level -2.945842
10% level -2.611531

*MacKinnon (1996) one-sided p-values.

Null Hypothesis: GRED has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.600250 0.0000
Test critical values: 1% level -3.626784
5% level -2.945842
10% level -2.611531

*MacKinnon (1996) one-sided p-values.

Null Hypothesis: INV has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.035027 0.0035
Test critical values: 1% level -3.626784



www.SID.ir

OY¥AA 5l a@ ol ¥ oo,led p o JL) goladl gildans asllad at

5% level -2.945842
10% level -2.611531

*MacKinnon (1996) one-sided p-values.

Null Hypothesis: LFG has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.651194 0.0094
Test critical values: 1% level -3.626784
5% level -2.945842
10% level -2.611531

*MacKinnon (1996) one-sided p-values.
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