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System: URBANGO3

Sample: 1 700

Simultaneous weighting matrix & coefficient iteration

Estimation Method: Iterative Seemingly Unrelated Regression

Convergence achieved after: 5 weight matricies, 6 total coef iterations

Coefficient  Std. Error  t-Statistic Prob.
C(1) 14.61377 0.425029 34.38302 0.0000
C(11) 0.124726 0.007743 16.10718 0.0000
C(2) 0.343290 0.048990 7.007409 0.0000
C(3) _ 0.990664 0.095568 10.36606 0.0000
C4) 0.674806 0.036565 18.45508 0.0000
C(5) 2.926446 0.324895 9.007369 0.0000
- C(6) 0.353827 0.030207 11.71335 0.0000
C() 0.264169 0.031171 8.474900 0.0000
C(8) 32.25641 1.768772 18.23662 0.0000
C(12) 0.257515 0.006609 38.96509 0.0000
C(13) 0.105963 0.003352 31.61099 0.0000
C(14) 0.057410 0.002891 19.85766 0.0000
C(15) 0.142553 0.004727 30.15675 0.0000
C(16) 0.076343 0.002931 26.04734 0.0000
C(17) 0.125300 0.003426 36.57650 0.0000
Determinant residual  2.48E+48
covariance

Qbservations: 700

Watson stat

Equation: C1=C(1)*P1+C(1 1)*(I-C(1)*P1-C(2)*P2-C(3)*P3-C(4)*P4-C(5)
*+P5-C(6)*P6-C(7)*P7-C(8)*P8)

R-squared  0.764129 Mean dependent var 11412.89
Adjusted 0.761398 S.D. dependent var 12364.33
R-squared

S.E.of 6039.591 Sum squared resid 2.52E+10
regression

Durbin- 1.802810
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System: SYS1
Estimation Method: Iterative Seemingly Unrelated Regression

Sample: 125
Convergence achieved after 7 iterations
Coefficient Std. Error t-Statistic Prob.

C(l) 3512.757 1155.500 3.040030 0.0031
C(11) 0.306252 0.042915 7.136262 0.0000
C(2) 1503.852 535.1183 2.810318 - 0.0061
C(3) 2259.133  1703.804 1.325935 0.1882
CH4) 599.6697 328.7282 1.824211 0.0714
C(5) 531.3657 927.8068 0.572712 0.5683
C(12) 0.083965 0.024156 3.476012 0.0008
C(13) 0.305497 0.048148 6.344999 0.0000
C(14) 0.069382 0.012803 5.419276 0.0000

Determinant residual covariance 1 62F+41

Equation:C1=C(1)*P1+C(1 )*(I-C(1)*P1-C(2)*P2-C(3)*P3-C(4)*P4-C(5) *P5)
Observations: 25

R-squared 0.711440 Mean dependent var 2960028.
Adjusted R-squared 0.635503 S.D. dependent var 533547.4
S.E. of regression  322121.8 Sum squared resid  1.97E+12
Durbin-Watson stat  1.108073
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