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Run OLS Tagldaunns regression: In(eiz) =a,*+a,In(X,)
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Pairwise Granger Causality Tests
Date: 12/19/05 Time: 17:21
Sample: 1 40
Lags: 4
Null Hypothesis: Obs F-Statistic  Probability

M does not Granger Cause R 36 2.45096 0.07019
R does not Granger Cause M 5.59329 0.00206
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Dependent Variable: TWINS
Method: ML - Binary Logit (Quadratic hill climbing)
Date: 12/19/05 Time: 17:44
Sample: 1 1000
Included observations: 1000
Convergence achieved after 3 iterations
Covariance matrix computed using second derivatives
Variable Coefficient  Std. Error  z-Statistic Prob.
C -0.750921  0.125034 -6.005741  0.0000
MOM_TWINS 0.270053 0.131687 2.050711 0.0403
DAD_TWINS 0.127279 0.133445 0.953787 0.3402
Mean dependent var 0.369000 S.D. dependent var 0.482775
S.E. of regression 0.482065 Akaike info criterion 1.317827
Sum squared resid 231.6897  Schwarz criterion 1.332550
Log likelihood -655.9135 Hannan-Quinn criter. 1.323423
Restr. log likelihood -658.4213  Avg. log likelihood -0.655914
LR statistic (2 df) 5.015599 McFadden R-squared  0.003809
Probability(LR stat) 0.081447
Obs with Dep=0 631  Total obs 1000
Obs with Dep=1 369
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AN 5. WANTUNTBHARTNATITINANANY (Panel Data)

USA Canada United Kingdom
AsITusn | d851ns | Awsetiusn | desnns | Awsedusn | desinns
1l ($/23.) 3719974 (%) ($/21.) | 31997U (%) ($/2n.) | 31997u (%)

1980 55.6 7.1 49 7.2 43.7 7
1981 61.1 7.6 54.1 7.3 44 .1 10.5
1982 67 9.7 59.6 10.6 42.2 11.3
1983 68.8 9.6 63.9 11.5 39 11.8
1984 71.2 7.5 64.3 10.9 37.2 11.7
1985 75.1 7.2 63.5 10.2 39 11.2
1986 78.5 7 63.3 9.2 47.8 11.2
1987 80.7 6.2 68 8.4 60.2 10.3
1988 84 55 76 7.3 68.3 8.6
1989 86.6 53 84.1 7 67.7 7.2
1990 90.8 5.6 91.5 7.7 81.7 6.9
1991 95.6 6.8 100.1 9.8 90.5 8.8
1992 100 7.5 100 10.6 100 10.1
1993 102.7 6.9 95.5 10.7 88.7 10.5
1994 105.6 6.1 91.7 9.4 92.3 9.7
1995 107.9 5.6 93.3 8.5 95.9 8.7
1996 109.3 54 93.1 8.7 95.6 8.2
1997 111.4 4.9 94.4 8.2 103.3 7
1998 117.3 4.5 90.6 7.5 109.8 6.3
1999 123.2 4 91.9 57 112.2 6.1
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1. PRFINITINNU = g, + a,(ANITUAN) ANUIUAIDEY = 3*20 = 60 FRBEINY
2. dnanfluuan insziiAusstuagau 13NN 9 819aAn19d19uas M lEEnsInIednaeu
é’ U 4‘ | < v U U % 1 ?:/ 0' é’ 1
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a o o vl a o Y =X 1 1 o U4 1 3
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3. ARMIIN9INN = a, + a,(AWNTUAN) + a,D, +a,D,  Teandsulsiu 2 fa Ae
D, = 1 Aniflu USA, = 0 otherwise
D, = 1 Al Canada, = 0 otherwise
4. 8RIINIINNU = a, + a,(AWTSTUAN) + a,D, +a,D, + b.T, +b,T,+ ...+ b, T,  lasdisa
wilgvin 21 59 g
D, = 1 aniflu USA, = 0 otherwise
D, = 1 anflu Canada, = 0 otherwise
T, = 1 tdfludeyatl 1980, = 0 otherwise

T, = 1 tdiudeyatl 1981, = 0 otherwise

T, = 1 fniludieyail 1998, = 0 otherwise
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