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1- Vector Error Correction Model
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1- Input Layer

2- Hidden Layer
3- Output Layer
4- Neuron

5- Input Variables

6-Target Data

7- Output Data
8- Training Process
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4- Learning Mechanisms
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Algorithms
Training: Levenberg-Marquardt (traimnlin)
Performance:  Mean Squared Error (rm5e)

Data Diwision: Random (drviderand)

Progress- 5

Epoch: 0 H 9 iterations ] 1000
Time:

Performance: ' .
Gradient: " dEle0s. | 100e-10
Mu: 0.00100 | 0.000100 | 100e+10

Validation Checks: o ATy ] ¢

Results

& Samples MSE # R
7 ] Training: 29 4.15907e-4 9.01662e-1
W Validation: 4 2.54305e-4 9.94058e-1

.Testing: 4 2,19838e-4 9.98929e-1
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Vector Autoregression Estimates

Date: 12/18/10 Time: 05:58

Sample (adjusted): 1351 1386

Inciuded observations: 36 after adjustments
Standard errors in ( ) & t-statistics in [ ]

GINIS "t TAR HDI GOV CAPITAL LABOR
GINIS(-1) 0.042343 0.880986 -34.12333 0.015959 28315.89 26144.05 615.3079
(0.18286) (0.77612) (70.9730) (0.02931) (67919 2) (68225 0) (1205 54)

[0.23156]  [1.13512]  [0.48079]  [0.54448]  [0.41601]  [0.38320]  [0.51040]

HT-1) -0.013122 -0.012607 -9.244164 0.009214 -32589.12 -32556.70 261.7039
(0.04434) (0.18818) (17.2083) (0.00711) (16467 9) (16542.0) (292 297)

[0.20506]  [0.06600]  [0.53719]  [1.20644]  [1.07805]  [1.06812]  [0.80533]

TAR(-1) -1.91E-05 0.001380 0.560150 -0.000125 46.86773 46.03120 1.834496
(0.00040) (0.00171) (0.15645) (6.5E-05) (149.719) (150.394) (2.65745)

[0.04747]  [0.80659]  [3.58035  [-1.02048]  [0.31304]  [0.30607]  [0.60032]

HDI(-1) 0.295847 -0.760362 -6.436879 0.884782 -667255.5 -673885.5 -336.8952
(0.58950) (2.50201) (228 799) (0.09449) (218954 ) (219940.) (3886 34)
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