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System: SYS01

Estimation Method: Seemingly Unrelated Regression

Date: 07/11/15 Time: 11:41

Sample: 1371 1390

Included observations: 20

Total system (balanced) observations 140

Linear estimation after one-step weighting matrix

Coefficient Std. Error t-Statistic .Prob
C() B ARYSYAY TAYYY Ve AYNE -.YAVA
Cw) —e s \YELY cep0- ¥ —)VATYEVA RN
C) . eYYasy VS f.o14v8- -\
C(¥) <-q).p < BYAA VFFAYSE. SRV
Cw) —e e YEPP RN —- YV FO < FYN
Ce) —+ . VFAY- - - FaoY —Y.A91AVY oYY
C) —eo - FAYY -+ FAOA —-.39YY4) XYY
Cwny <o FAN « - YVYYY V.AYaAFD DRYAAR
C@m) B fatal NeYeY B A AN37) ~VFA
Co+) V.- OFASY < FEAVYA YX0-0YY coYeY
Determinant residual ovariance RS AN

Equation: H = C(1) + C(2)*P_H + C(3)*P_KH + C(4)*P_PU + C(5)

*P_MS + C(6)*P_LA + C(7)*P_TR + C(8)*P_INT + C(9)

P_OTH + C(10)*LMP*

Observations: 20
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:Wald Test
System: SYS01

Test Statistic Value df Probability

Chi-square 54.20283 7 ceeee

Null Hypothesis: C(2)=C(3), C(2)=C(4), C(2)=C(5),
C(2)=C(6), C(2)=C(7), C(2)=C(8), C(2)=C(9)

:Null Hypothesis Summary

Normalized Restriction (= 0) Value .Std. Err
Cvm-Cm — - FRO5] < AYEAR
Cm-C) o YIYeA A
Cxm)-Cw —eeNeYE oo FAYN
Cm-Ce¢) <o YYVA ..--f444
Cy)-Cw) B AN oo - OAAY
Cx)-Cwn) —e o YYOVY <YV
Cmw-CaA + YA 2 VOF A

.Restrictions are linear in coefficients
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