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° LIMDEP Execution Trace. This run: 07/20/98. Time now 16:17:24.

TTEZ

Line Program Instruction
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
A

=Y

EDIT
This begins 1 repetitions. The first is shown.

2 Open; output=v:\youthemp\time\limdep\ipd.out $
3 Title; output file v:\..\ipd.out $
4 Reset$
5 Read; file = v:\youthemp\time\limdep\input2.wk1
; format = wks
; names = $
Current sample : 104 observs.
Total variables now : 17
Missing values read : 0
6 Read; file = vi\youthemp\time\limdep\ipd.wk1
; format = wks
; names = $
Current sample : 104 observs.
Total variables now : 19
Missing values read : 0
7 Create; if (Industry = 1) Inda = 1; (Else) Inda =0

; if (Industry = 2) Indc = 1; (Else) Indc =0

; if (Industry = 3) Inde = 1, (Else) Inde =0

; if (Industry = 4) Indf = 1; (Else) Indf =0

; if (Industry = 6) Indh = 1; (Else) Indh =0

; if (Industry = 7) Indi = 1; (Else) Indi =

; if (Industry = 8) Indp = 1; (Else) Indp=0$%
8 Create;defr=r/2%



9 Create ; relWw W / defr $

10 Create ; relWam = Wam/ defr $
11 Create ; relwaf = Waf / defr $
12 Create ; LrelW = log(relW) $
13 Create ; LrelWam = log(relVaam $
14 Create ; LrelWaf = log(relVaf) $
15 Create ; RW =W *ipd$
16 Create ; RWam =VWam * ipd $
17 Create ; RWf = waf * ipd $
18 Create ; RW = defr * ipd $
19 Create ; LRW = | og( RW) $
20 Create ; LRwAm = log(Rvam $
21 Create ; LRwaf = log(Rvaf) $
22 Create ; LRW = | og( RVK) $
23 Create ; LQ = log(Q $

24 Narel i st ; Price = LRW, LRWMam LRWAf, LRV

; relPrice Lrel W, LrelVam Lrel Waf

; Costshar Cy, Cam Caf

; Educate = Edy, Edam Edaf

; Ind = Inda, Indc, Inde, Indf, Indh, Indi, Indp $
25 Sure; LHS = Costshar

; Labels =

ay, byy, byam byaf, byk, byd,

aam bany, bamam bamaf, bank, bany,

aaf, bafy, bafam bafaf, bafk, bafq

; RHS = one, Price, LQ

; Pattern =
B
TS
° LIMDEP Execution Trace. This run: 07/20/98. Time now 16:17:38.
Page 2°
=TT

Y

Line Program Instruction
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
A

ay, byy, byam, byaf, byk, byq,

aam, bamy, bamam, bamaf, bamk, bamq,

aaf, bafy, bafam, bafaf, bafk, bafq $

Results begin on page 1 in output.

Exit status for this model command is 0.0.
26 Dstat; Rhs = Price, LQ ; Output=3$

Results begin on page 3 in output.

Exit status for this model command is 0.0.
27 Sure; LHS = Costshar

; Labels = ay, aam, aaf, byy, byam, byaf, byk, byq, bamam, bamaf,

bamk,

bamq, bafaf, bafk, bafq

; RHS = one, Price, LQ

; Pattern =

ay, byy, byam, byaf, byk, byq,

aam, byam, bamam, bamaf, bamk, bamq,

aaf, byaf, bamaf, bafaf, bafk, bafq $

Results begin on page 6 in output.

Exit status for this model command is 0.0.
28 Sure; LHS = Costshar



; Labels = ay, byy, byam byaf, byq,

aam bany, bamam bamaf, bamm,

aaf, bafy, bafam bafaf, bafq

; RHS = one, relPrice, LQ

; Pattern =

ay, byy, byam byaf, byq,

aam bany, bamam bamaf, bang,

aaf, bafy, bafam bafaf, bafq $

Resul ts begi n on page 8 in output.

Exit status for this nodel command i
29 Dstat ; Rhs = rel Price, LQ ; Cutput

Resul ts begin on page 10 in output.

Exit status for this nodel command is 0.O0.
30 Sure; LHS = Costshar

; Labels = ay, byy, byam byaf, byq,

aam bamam bamaf, bang,

aaf, bafaf, bafq

; RHS = one, relPrice, LQ

; Pattern =

ay, byy, byam byaf, byq,

aam byam bamam bamaf, bamm,

aaf, byaf, bamaf, bafaf, bafq $

Results begin on page 13 in output.

Exit status for this nodel command is 0.O0.
31 Sure; LHS = Costshar

; Labels = ay, byy, byam byaf, byq,

aam bamam bamaf, bang,

aaf, bafaf, bafq,

Da Dc, De, Df, Dh, D, Dp

; RHS = one, reIPr|ce LQ Ind

; Pattern =

ay, byy, byam byaf, byq, Da, Dc,

aam byam bamam bamaf, bany, Da, Dc,

0. 0.
33
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° LIMDEP Execution Trace. This run: 07/20/98. Time now 16:17:41.

THEZ

Line Program Instruction
AAAA

miDriuq7D-1
De, Df, Dh, Di

Dp,
Dp

AAAAAAAAAAAAAAAAAAAAAARAAAAAAAAARAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAABAAAAAA

A

aaf, byaf, bamaf, bafaf, bafq, Da, Dc, De, Df, Dh, Di, Dp $
Error: Models - Maximum iterations exceeded by Newton
iterations.
Results begin on page 15 in output.
Exit status for this model command is 1.0.
32 Sure; LHS = Costshar
; Labels = ay, byy, byam, byaf, byq,
aam, bamam, bamaf, bamq,
aaf, bafaf, bafq,
Da, Dc, De, Df, Dh, Di, Dp,
Ey, Eam, Eaf
; RHS = one, relPrice, LQ, Ind, Educate
; Pattern =
ay, byy, byam, byaf, byq, Da, Dc, De, Df, Dh, Di, Dp, Ey, Eam,



Eaf ,

aam byam bamam bamaf, bamg, Da, Dc, De, Df, Dh, Di, Dp, By,
Eam Eaf,

aaf, byaf, bamaf, bafaf, bafq, Da, Dc, De, Df, Dh, D, Dp, By,
Eam Eaf

$

Error: Model s - Maximumiterati ons exceeded by New on
iterations.

Results begin on page 17 in output.

Exit status for this nodel command is 1.0.

End command entry from editor.

33 st op

~

[T

° LIMDEP Estimation Results Run log line 25
Page 1°

° Current sample contains 104 observations.

(o]

E

i»
© Constrained MLE for Multivariate Regression Model
(o]

° Firstiter: 0 F= 201.6227 log|4|= -12.39099 ginv(H)g= 1.7649

o

O Last iter: 1 F= 459.7763 log|a|=-17.35548 g'inv(H)g= 0.0000

o

% Number of observations used in estimation = 104
o

°Model: ONE LRWY LRWAM LRWAF LRWK LQ

o

°CcYy AY BYY BYAM BYAF BYK BYQ

o

°CAM AAM BAMY BAMAM BAMAF BAMK BAMQ

o

° CAF AAF BAFY BAFAM BAFAF BAFK BAFQ
o

E
iiYa

Variable Coefficient Standard Error z=b/s.e. P[3Z230z] Mean of X
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
AY 0.2017971E-01 0.12331 0.164 0.87001

BYY -0.3525134E-02 0.77743E-01 -0.045 0.96383

BYAM  -0.7559085E-02 0.10141 -0.075 0.94058

BYAF 0.1249579E-01 0.57401E-01 0.218 0.82767

BYK -0.1425698E-02 0.55222E-01 -0.026 0.97940

BYQ -0.4950116E-03 0.32201E-02 -0.154 0.87783

AAM -0.7367811 0.46613 -1.581 0.11396

BAMY 0.6025832E-01 0.29387 0.205 0.83753
BAMAM  0.1486662 0.38332 0.388 0.69813

BAMAF -0.8483796E-01 0.21698 -0.391 0.69580

BAMK  -0.1239506 0.20874 -0.594 0.55264

BAMQ 0.1232624 0.12172E-01 10.127 0.00000

AAF 2.481914 0.49935 4.970 0.00000

BAFY  -0.1491486 0.31482 -0.474 0.63567

BAFAM  0.1225248 0.41064 0.298 0.76542



BAFAF 0. 2822805E- 01 0. 23244 0.121 0. 90334
BAFK -0.1944174E- 02 0. 22362 -0. 009 0. 99306
BAFQ - 0. 2632170 0. 13040E-01 -20.186 0. 00000

Resi dual covari ance matri x

~

[T

° LIMDEP Estimation Results Run log line 25
Page 2°

° Current sample contains 104 observations.

(o]

ElT

1Y

Covariance matrix

CY CAM CAF
CYy 0.5192E-03
CAM 0.1991E-03 0.7419E-02
CAF 0.6560E-05 -0.2574E-02 0.8514E-02

~

[T

° LIMDEP Estimation Results Run log line 26
Page 3°

° Current sample contains 104 observations.

(o]

ElT

Y4

Descriptive Statistics
Variable Mean Std. Dev. Skew. Kurt. Minimum  Maximum
Cases
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
AAAA

LRWY 1.6476 0.3695 -0.6 2.0 0.9792 2.1158
13

LRWAM 2.0872 0.3573 -04 1.7 14812 2.5275
13

LRWAF 2.1540 0.3647 -09 2.5 13575 2.5022
13

LRWK 4.0961 0.3830 -0.3 1.8 3.5396 4.7232
13

LQ 9.8942 0.7069 -0.4 1.9 85837 10.9884
104

T

[

° LIMDEP Estimation Results Run log line 26
Page 4°

© Current sample contains 104 observations.

(o]

ElT

1114

Covariance matrix



LRWY LRWAM LRWAF LRWK LQ

LRWY 0. 1365
LRWAM 0.1284 0. 1277
LRWAF 0. 1257 0. 1237 0. 1330
LRWK 0.1319 0. 1300 0.1263 0. 1467
LQ 0.9292E-02 0.1324E-01 0.1384E-01 0.1345E-01 0.5203E-02
T
[T
° LIMDEP Estimation Results Run log line 26
Page 5°
° Current sample contains 104 observations.
(o]
ElT
1Y
Correlation matrix
LRWY LRWAM LRWAF LRWK LQ

LRWY 1.000

LRWAM 0.9727 1.000

LRWAF 0.9326  0.9490 1.000

LRWK 0.9319 0.9499 0.9041 1.000

LQ 0.3487 0.5136  0.5261  0.4867 1.000

[T
° LIMDEP Estimation Results Run log line 27
Page 6°

° Current sample contains 104 observations.
(o]

E

i»
© Constrained MLE for Multivariate Regression Model
(o]

°Firstiter: 0 F= 201.6227 log|4|= -12.39099 ginv(H)g= 1.7644

o

O Last iter: 2 F= 459.6243 log|a|=-17.35256 g'inv(H)g= 0.0000

o

% Number of observations used in estimation = 104
o

°Model: ONE LRWY LRWAM LRWAF LRWK LQ

o

°CcY AY BYY BYAM BYAF BYK BYQ

o

°CAM AAM BYAM BAMAM BAMAF BAMK BAMQ

o}

° CAF AAF BYAF BAMAF BAFAF BAFK BAFQ
o

ET
[t

Variable Coefficient Standard Error z=b/s.e. P[3Z230z] Mean of X
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
AY 0.2078586E-01 0.12317 0.169 0.86599

AAM -0.7561217 0.43198 -1.750 0.08006

AAF 2.513879 0.36995 6.795 0.00000



BYY
BYAM
BYAF
BYK
BYQ
BAVAM
BAVAF
BAVK
BAMQ
BAFAF
BAFK
BAFQ

~

[eNeoloololololololoNoNe)

. 4058325E- 02 0. 73565E- 01
. 3757846E- 02 0. 93015E-01
. 9549054E- 02 0. 55023E- 01
. 1746399E- 02 0. 54646E- 01
. 4950747E- 03 0. 32200E- 02
. 1941272 0. 29807
. 6146886E- 01 0. 19521
. 1287846 0. 20328
. 1231989 0.12172E-01
. 3573237E-01 0. 20676
. 1588090E- 01 0.17321
. 2630692 0. 13054E- 01
Resi dual

[T

° LIMDEP Estimation Results

Page 7°

° Current sample contains

o}

-0.055
-0.040
0.174
-0.032
-0.154
0.651
-0. 315
-0.634
10. 121
0.173
0. 092
- 20. 153

covariance matri x

Run log line 27

104 observations.

Y

Covariance matrix

CYy
CYy
CAM
CAF

~

0.5192E-03
0.1991E-03 0.7423E-02
0.6366E-05 -0.2582E-02 0.8537E-02

CAM CAF

[T

° LIMDEP Estimation Results

Page 8°

© Current sample contains

o}

Run log line 28

104 observations.

E

ii»

© Constrained MLE for Multivariate Regression Model

o

O Firstiter: 0 F=

o

o Last iter:
o

° Number of observations used in estimation =

o

° Model:

o

°CY

o

°CAM

o

° CAF

o

1F=

462.6810 log|a|=-17.41134 g'inv(H)g=

AY BYY BYAM BYAF BYQ

201.6227 logl|a|= -12.39099 g'inv(H)g=

104

ONE LRELW LRELW LRELW LQ

AAM BAMY BAMAM BAMAF BAMQ

AAF BAFY BAFAM BAFAF BAFQ

2.1168

0.0000

[eNolojololololoNoloNe o)

. 95601
. 96777
. 86222
. 97451
. 87781
. 51486
. 75285
. 52638
. 00000
. 86279
. 92695
. 00000



E
iiYa

Variable Coefficient Standard Error z=b/s.e. P[3Z230z] Mean of X
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
AY -0.4452846E-01 0.30449E-01 -1.462 0.14363

BYY 0.2982495E-01 0.12002E-01 2.485 0.01295

BYAM  -0.1090697 0.19165E-01 -5.691 0.00000

BYAF 0.5717510E-01 0.17752E-01 3.221 0.00128

BYQ 0.5285778E-02 0.36317E-02 1.455 0.14554

AAM -0.9299979 0.14468 -6.428 0.00000

BAMY 0.1084564 0.57028E-01 1.902 0.05720
BAMAM  0.2436700E-01 0.91068E-01 0.268 0.78903
BAMAF -0.2341903E-01 0.84351E-01 -0.278 0.78129
BAMQ 0.1526921 0.17257E-01 8.848 0.00000

AAF 3.017222 0.16121 18.716 0.00000

BAFY  -0.6002515E-01 0.63542E-01 -0.945 0.34484
BAFAM  0.5999056 0.10147 5.912 0.00000

BAFAF  -0.2545509 0.93986E-01 -2.708 0.00676

BAFQ  -0.2396504 0.19228E-01 -12.464 0.00000

Residual covariance matrix

~

[T
° LIMDEP Estimation Results Run log line 28
Page 9°

° Current sample contains 104 observations.
(o]

A
Covariance matrix

CY CAM CAF
CYy 0.4075E-03
CAM 0.4599E-03 0.9201E-02
CAF 0.1219E-02 0.9400E-03 0.1142E-01

~

[T
° LIMDEP Estimation Results Run log line 29
Page 10°

o Current sample contains 104 observations.
(o]

HHEZ

Descriptive Statistics
Variable Mean Std. Dev. Skew. Kurt. Minimum  Maximum
Cases
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
AAAA
LRELWY -2.3237 0.2377 0.8 3.2 -2.8327 -1.6366
104
LRELWAM -1.8040 0.1931 0.7 3.9 -2.1957 -1.1766
104
LRELWAF -1.8830 0.2115 0.7 3.2 -2.3010 -1.2441



104
LQ 9. 8942 0.7069 -0.4 1.9
104

~

[T
° LIMDEP Estimation Results Run log line 29
Page 11°

° Current sample contains 104 observations.
(o]

A
Covariance matrix

LRELWY LRELWAM LRELWAF LQ
LRELWY 0.5651E-01
LRELWAM 0.2818E-01 0.3730E-01
LRELWAF 0.2993E-01 0.3305E-01 0.4473E-01
LQ -0.9103E-01 -0.4213E-01 -0.7356E-01  0.4998

[T

° LIMDEP Estimation Results Run log line 29
Page 12°

° Current sample contains 104 observations.

o]

ElT

1Y

Correlation matrix

LRELWY LRELWAM LRELWAF LQ
LRELWY 1.000
LRELWAM 0.6138 1.000
LRELWAF 0.5952  0.8090 1.000
LQ -0.5417 -0.3085 -0.4919 1.000

[T
° LIMDEP Estimation Results Run log line 30
Page 13°

° Current sample contains 104 observations.
(o]

E

fi»
° Constrained MLE for Multivariate Regression Model
(o]

° Firstiter: 0 F= 201.6227 log|d|= -12.39099 g'inv(H)g= 2.0705

o

°Last iter: 3 F= 443.5531 log|4|= -17.04350 g'inv(H)g= 0.0000

o

% Number of observations used in estimation = 104
o

°Model: ONE LRELW LRELW LRELW LQ

o

°CcY AY BYY BYAM BYAF BYQ

8. 5837

10. 9884



o}

°CAM AAM BYAM BAMAM BAMAF BAMQ

o

° CAF AAF BYAF BAMAF BAFAF BAFQ
o

E
iYa

Variable Coefficient Standard Error z=b/s.e. P[3Z230z] Mean of X
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
AY -0.5545324E-01 0.29990E-01 -1.849 0.06445

BYY 0.3063101E-01 0.95029E-02 3.223 0.00127

BYAM  -0.1285890 0.15444E-01 -8.326 0.00000

BYAF 0.7495468E-01 0.14542E-01 5.155 0.00000

BYQ 0.6404050E-02 0.35277E-02 1.815 0.06947

AAM -1.009673 0.16119 -6.264 0.00000

BAMAM  -0.5445414E-01 0.79638E-01 -0.684 0.49412
BAMAF  0.2587317 0.67470E-01 3.835 0.00013

BAMQ 0.1443989 0.17174E-01 8.408 0.00000

AAF 2.844159 0.16407 17.335 0.00000

BAFAF -0.4961044E-01 0.77420E-01 -0.641 0.52166
BAFQ  -0.2136604 0.18579E-01 -11.500 0.00000

Residual covariance matrix

~

[T
° LIMDEP Estimation Results Run log line 30
Page 14°

° Current sample contains 104 observations.
(o]

A
Covariance matrix

CYy CAM CAF
CYy 0.4123E-03
CAM 0.5160E-03 0.1169E-01
CAF 0.1283E-02 0.7812E-03 0.1276E-01

~

[T
° LIMDEP Estimation Results Run log line 31
Page 15°

° Current sample contains 104 observations.
(o]

E

i»
© Constrained MLE for Multivariate Regression Model
(o]

° Firstiter: 0 F= 201.6227 log|d|= -12.39099 ginv(H)g= 2.6368

o

° Last iter: 51 F= 566.1765 log|4|= -19.40164 g'inv(H)g= 0.0020

o



% Number of observations used in estimation = 104
o

0 Model specification is given in run log
Ei|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'iil’iil’iil’iil’iil’iil’ii
[t

Variable Coefficient Standard Error z=b/s.e. P[3Z230z] Mean of X
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
AY -0.1440373 0.59876E-01 -2.406 0.01615
BYY 0.1272599E-02 0.51110E-02 0.249 0.80337
BYAM  -0.5819899E-01 0.15743E-01 -3.697 0.00022
BYAF 0.1233374E-01 0.16196E-01 0.762 0.44635
BYQ 0.1484831E-01 0.57628E-02 2.577 0.00998
AAM -1.148162 0.17003 -6.753 0.00000
BAMAM  -0.1313190 0.70181E-01 -1.871 0.06132
BAMAF  0.2919541 0.57071E-01 5.116 0.00000
BAMQ 0.1727054 0.17163E-01 10.062 0.00000
AAF 2.715651 0.14057 19.319 0.00000
BAFAF -0.8065711E-01 0.69270E-01 -1.164 0.24427
BAFQ  -0.2097606 0.14495E-01 -14.471 0.00000
DA -0.9228203E-01 0.37879E-02 -24.363 0.00000
DC -0.6178104E-01 0.45871E-02 -13.468 0.00000
DE -0.7500978E-01 0.28438E-02 -26.377 0.00000
DF -0.7047823E-01 0.33291E-02 -21.170 0.00000
DH -0.3053036E-01 0.73794E-02 -4.137 0.00004
DI -0.8572410E-01 0.34745E-02 -24.673 0.00000
DP -0.1714155E-01 0.80880E-02 -2.119 0.03406

Residual covariance matrix

~

[T
° LIMDEP Estimation Results Run log line 31
Page 16°

° Current sample contains 104 observations.
(o]

A
Covariance matrix

CY CAM CAF
CYy 0.2926E-03
CAM 0.5977E-03 0.1170E-01
CAF  -0.1347E-02 -0.7543E-03 0.7799E-02

~

ENTT

M

° LIMDEP Estimation Results Run log line 32
Page 17°

° Current sample contains 104 observations.

(o]

ET

ii»



© Constrained MLE for Multivariate Regression Model
(o]

O Firstiter: 0 F= 201.6227 log|&|=-12.39099 g'inv(H)g= 2.6422

o

° Last iter: 51 F= 570.1130 log|d|= -19.47734 g'inv(H)g=  0.0022

o}

% Number of observations used in estimation = 104
o

0 Model specification is given in run log
Ei|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'i|'|'iil’iil’iil’iil’iil’iil’ii
[t

Variable Coefficient Standard Error z=b/s.e. P[3Z230z] Mean of X
AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
AY 0.4449512E-01 0.90690E-01 0.491 0.62369
BYY 0.2384944E-02 0.47707E-02 0.500 0.61714
BYAM  -0.5058584E-01 0.14994E-01 -3.374 0.00074
BYAF 0.5551562E-02 0.15332E-01 0.362 0.71729
BYQ 0.1810531E-01 0.60783E-02 2.979 0.00290
AAM -0.9644400 0.18160 -5.311 0.00000
BAMAM  -0.1359685 0.70592E-01 -1.926 0.05409
BAMAF  0.2938262 0.57834E-01 5.081 0.00000
BAMQ 0.1773865 0.17147E-01 10.345 0.00000
AAF 2.898671 0.15757 18.396 0.00000
BAFAF -0.7766044E-01 0.69916E-01 -1.111 0.26667
BAFQ  -0.2069862 0.14867E-01 -13.923 0.00000
DA -0.8757077E-01 0.55686E-02 -15.726 0.00000
DC -0.4926020E-01 0.70264E-02 -7.011 0.00000
DE -0.6486699E-01 0.43922E-02 -14.769 0.00000
DF -0.6387305E-01 0.35827E-02 -17.828 0.00000
DH -0.2059764E-01 0.86082E-02 -2.393 0.01672
DI -0.7876472E-01 0.49495E-02 -15.914 0.00000
DP -0.5081562E-02 0.10166E-01 -0.500 0.61717
EY -0.4618630E-02 0.23233E-02 -1.988 0.04682
EAM -0.2655428E-02 0.52798E-02 -0.503 0.61500
EAF -0.8960358E-02 0.42475E-02 -2.110 0.03490

Residual covariance matrix

~
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° Current sample contains 104 observations.
(o]

A
Covariance matrix

CY CAM CAF
CY 0.2542E-03
CAM 0.4313E-03 0.1144E-01
CAF  -0.1287E-02 -0.7019E-03 0.7992E-02



