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Dependent Variable: LOG(GINI)
Method: Least Squares
Date: 05/20/11 Time: 14:54
Sample (adjusted): 1363 1385
Included observations: 23 after adjustments
Convergence achieved after 30 iterations
Newey-West HAC Standard Errors & Covariance (lag truncation=2)
MA Backcast: 1362
Variable Coefficient Std. Error  t-Statistic _ Prob.
LOG(SHARIFH) 0.016386 0.001915 _ 8.556984  0.0000
LOG(GHEALTH)  -0.006516 0.005874 ( -1.109160"" 0.2838
LOG(GDP) -0.021004 0.008613 « -2.438528  0.0268
LOG(INSURANCE) -0.010536 0.004355" -2.419336 0.0278
LOG(LIFE) -0.096298 0.033812  -2.848014 0.0116
LOG(GINI(-1)) 0.547796  0.118770 . 4.612227  0.0003
MA(1) -0.964647 0.028965  -33.30337  0.0000
R-squared 0.481900  Meandependent var -0.914203
Adjusted R-squared 0.287612 ' S.D. dependent var 0.018248
S.E. of regression 0.015402 - Akaike info criterion -5.262842
Sum squared resid 0.003796  Schwarz criterion -4.917257
Log likelihood 67.52268 Hannan-Quinn criter. -5.175928
Durbin-Watson stat . 2.057256
Inverted MA Roots = .96
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Null Hypothesis: RESIDUAL has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=4)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.632038  0.0015
Test critical values: 1% level -3.769597

5% level -3.004861

10% level -2.642242

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESIDUAL)
Method: Least Squares

Date: 05/20/11 Time: 14:59

Sample (adjusted): 1364 1385

Included observations: 22 after adjustments

Variable Coefficient ‘Std. Error  t-Statistic ~ Prob.
RESIDUAL(-1) -1.042807 0.225129  -4.632038  0.0002

C 0.001051 0.002940  0.357561 0.7244
R-squared 0.517558 Mean dependent var -0.000270
Adjusted R-squared~ 0.493436 S.D. dependent var 0.019281
S.E. of regression 0.013723  Akaike info criterion -5.652995
Sum squared resid 0.003766  Schwarz criterion -5.553810
Log likelihood 64.18295  Hannan-Quinn criter. -5.629630
F-statistic 21.45577 Durbin-Watson stat 1.986655

Prob(F-statistic) 0.000161
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Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.239277  Prob. F(2,14) 0.7904
Obs*R-squared 0.645221  Prob. Chi-Square(2) 0.7243
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 05/20/11 Time: 14:56
Sample: 1363 1385
Included observations: 23
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic ~ Prob.
LOG(SHARIFH) 4.74E-05  0.007335 . 0.006459  0.9949
LOG(GHEALTH)  0.002387 0.009774  0.244228  0.8106
LOG(INCOME) -0.000229 . 0.016062  -0.014274  0.9888
LOG(INSURANCE) -0.001496" 0.007580  -0.197313  0.8464
LOG(LIFE) 0:033885 0.080221 0.422391 0.6792
LOG(GINI(-1)) 0.118988 10.268575  0.443035  0.6645
MA(1) 0:013198  0.056297  0.234429  0.8180
RESID(-1) -0.202727 0.416424  -0.486828  0.6339
RESID(-2) -0.229987 0.344529  -0.667540 0.5153
R-squared 0.028053 Mean dependent var 0.000921
Adjusted R-squared ~ -0.527345 S.D. dependent var 0.013101
S.E. of regression 0.016191  Akaike info criterion -5.122540
Sum squared resid 0.003670  Schwarz criterion -4.678216
Log likelihood 67.90921 Hannan-Quinn criter. -5.010794

Durbin-Watson stat  2.119199
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ARCH 09031
Heteroskedasticity Test: ARCH
F-statistic 1.303880 Prob. F(1,20) 0.2670
Obs*R-squared 1.346485 Prob. Chi-Square(1) 0.2459

Test Equation:

Dependent Variable: RESID"2

Method: Least Squares

Date: 05/20/11 Time: 14:58

Sample (adjusted): 1364 1385

Included observations: 22 after adjustments

Newey-West HAC Standard Errors & Covariance (lag truncation=2)

Variable Coefficient Std. Error t-Statistic ~ Prob.

C 0.000131  4.10E-05 3.188245  0.0046
RESID"2(-1) 0.245935  0:195079 1.260696  0.2219
R-squared 0.061204 Mean dependent var 0.000173

Adjusted R-squared .0.014264 S.D. dependent var 0.000229
S.E. of regression 0.000228 Akaike info criterion ~ -13.85106

Sum squared resid 1.04E-06 Schwarz criterion -13.75187
Log likelihood 154.3616 Hannan-Quinn criter.  -13.82769
F-statistic 1.303880 Durbin-Watson stat 1.980953

Prob(F-statistic) 0.266993



www.SID.ir

