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Dependent Variable: SABT
Method: ARMA Conditional Least Squares (Marquardt - EViews legacy)
Date: 09/24/17 Time: 22:18
Sample (adjusted): 1975 2014
Included observations: 40 after adjustments
Convergence achieved after 1 iteration
HAC standard errors & covariance (Prewhitening with lags = 3 from AIC
maxlags = 3, Parzen kernel, Newey-West fixed bandwidth =
4.0000)
SABT=C(1) +C(2)*LE(-1)+C(3)*GINI(-1)+C(5)*GROW(-1)+(OILGDP(
-1)<=0.09300000000000002)*(C(6)*OILGDP(-1))+(OILGDP(
-1)>0.09300000000000002)*(C(7)*OILGDP(-1))+[AR(1)=C(8),EST
SMPL="1975 2014"]

Coefficien
t Std. Error t-Statistic Prob.
C(1) -34076.54 1.36E+08 -0.000251 0.9998
C(2) 0.926218 0.273845 3.382272 0.0019
C(3) -3.382289 6.942112 -0.487213 0.6293
C(5) -2.508296 0.838325 -2.992034 0.0052
C(6) 20.21379 4.641775 4.354755 0.0001
C(7) 5.367668 0.851504 6.303747 0.0000
C(8) 1.000016 0.062163 16.08705 0.0000
R-squared 0.980471 Mean dependent var 66.35028
Adjusted R-squared 0.976920 S.D. dependent var 10.22635
S.E. of regression 1.553606 Akaike info criterion 3.876663
Sum squared resid 79.65187 Schwarz criterion 4.172217
Log likelihood -70.53326 Hannan-Quinn criter. 3.983526
F-statistic 276.1260 Durbin-Watson stat 1.997774
Prob(F-statistic) 0.000000 Wald F-statistic 65.42583

Prob(Wald F-statistic) 0.000000




