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o lowd

System: AIDS2

Estimation Method: Seemingly Unrelated Regression
Date: 02/10/03 Time: 01:12

Sample: 1361 1386

Included observations: 26

Total system (balanced) observations 104

Linear estimation after one-step weighting matrix

Coefficient Std. Error t-Statistic Prob.

c(1)
C(12)
C(13)
C(14)
C(15)
C(16)
c(17)
C(18)
cQ2l)
C(22)
C(23)
C(24)
C(25)
C(26)
C(27)
C(28)
C(41)

1.128341 0.390485 2.889586 0.0051
0.059354 0.0v5391 v.3v7627 0.-¥y2

0.142558 0.039158 3.640598 0.0005
0.040738 0.033213 1.226548 0.2240

-0.113374 0.024794 -4.572574 0.0000
-0.065400 0.068063 -0.960861 0.3398
-0.048186 0.02y877 =Y.+ YA-AY 0.0¥vd
-0.023128 0.005644 -4.097537 0.0001

2.020029 0.588632 3.431736 0.0010
0.010346 0.070090 0.147605 0.8831
-0.157736 0.051623 -3.055524 0.0031
-0.088062 0.041105 -YAFYYST 0.0yv6

0.010308 0.038962 0.264577 0.7921
0.045132 0.100130 0.450732 0.6535
-0.135325 0.043730 -3.094550 0.0028
0.035439 0.006898 5.137199 0.0000
1.150944 0.191932 5.996612 0.0000
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C(42) -0.059807 0.023075 -2.591834 0.0116
C(43) -0.051117 0.016545 -3.089457 0.0028
C(44) -0.065936 0.015198 -4.338477 0.0000
C(45) 0.071735 0.012843 5.585657 0.0000
C(46) 0.037726 0.032717 1.153121 0.2527
C(47) -0.080039 0.014276 -5.606587 0.0000
C(48) 0.012611 0.002085 6.047954 0.0000
C(51) -1.828025 0.468255 -3.903912 0.0002
C(52) -0.047182 0.059486 -0.793168 0.4303
C(53) 0.026267 0.035791 0.733903 0.4654
C(54) 0.073645 0.034576 2.129958 0.0366
C(55) -0.081479 0.033324 -2.445025 0.0169
C(56) 0.060634 0.080818 0.750255 0.4555
C(57) 0.154577 0.035081 4.406213 0.0000
Determinant residual covariance 4.80E-17

Equation: VFO=C(11)+C(12)*LOG(PFO)+C(13)*LOG(PHO)+C(14)
*LOG(PHI)+C(15)*LOG(PCS)+C(16)*LOG(POTH4)+C(17)*LNMP

+C(18)*T

Observations: 26

R-squared 0.970654 Mean dependent var 0.335389
Adjusted R-squared 0.956843 S.D. dependent var 0.068806
S.E. of regression 0.014294 Sum squared resid 0.003473
Prob(F-statistic) 1.671823

Equation: VHO=C(21)+C(22)*LOG(PFO)+C(23)*LOG(PHO)+C(24)
*LOG(PHI)+C(25)*LOG(PCS)+C(26)*LOG(POTH4)+C(27)*LNMP

+C(28)*T

Observations: 26

R-squared 0.917009 Mean dependent var 0.278956
Adjusted R-squared 0.883623 S.D. dependent var 0.032022
S.E. of regression 0.022101 Sum squared resid 0.001792
Prob(F-statistic) 1.767241

Equation: VCS=C(41)+C(42)*LOG(PFO)+C(43)*LOG(PHO)+C(44)
*LOG(PHI)+C(45)*LOG(PCS)+C(46)*LOG(POTH4)+C(47)*LNMP

+C(48)*T

Observations: 26

R-squared 0.930033 Mean dependent var 0.121418
Adjusted R-squared 0.902823 S.D. dependent var 0.023469

S.E. of regression 0.007316 Sum squared resid 0.000963
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Prob(F-statistic) 1.152845
Equation: VOTH4=C(51)+C(52)*LOG(PFO)+C(53)*LOG(PHO)+C(54)

*LOG(PHI)+C(55)*LOG(PCS)+C(56)*LOG(POTH4)+C(57)*LNMP
Observations: 26

R-squared 0.953276 Mean dependent var 0.211417
Adjusted R-squared 0.938521 S.D. dependent var 0.074259
S.E. of regression 0.018412 Sum squared resid 0.006441
Prob(F-statistic) 1.365904
Nod b
Wald Test:

System: AIDS2

Test Statistic Value df Probability

Chi-square 3.851170 1 0.0497

Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std. Err.

C(12) + C(13) + C(14) + C(15) + C(16) 0.063877 0.032550

Restrictions are linear in coefficients.

Wald Test:
System: AIDS2

Test Statistic Value df Probability

Chi-square 19.93435 1 0.0000

Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std. Err.
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C(22) + C(23) + C(24) + C(25) + C(26) -0.180012 0.040318

Restrictions are linear in coefficients.
Wald Test:
System: AIDS2

Test Statistic Value df Probability

Chi-square 30.22166 1 0.0000

Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std. Err.

C(42) + C(43) + C(44) + C(45) + C(46) -0.067398 0.012260

Restrictions are linear in coefficients.

Wald Test:
System: AIDS2

Test Statistic Value df Probability

Chi-square 13.40451 1 0.0003

Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std. Err.

C(52) + C(53) + C(54) + C(55) + C(56) 0.031884 0.008709

Restrictions are linear in coefficients.

RYL Rt
Wald Test:
System: AIDS2

Test Statistic Value df Probability
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Chi-square 31.99580 6 0.0000
Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std. Err.
C(13) - C(22) 0.132213 0.082205

C(15) - C(42) -0.053567 0.035581

C(16) - C(52) -0.018217 0.088888

C(25) - C(43) 0.061425 0.042969

C(26) - C(53) 0.018865 0.097124

C(46) - C(55) 0.119205 0.052927

Restrictions are linear in coefficients.
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