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Equation specification
Dependent followed by regressors, AR and PDL terms, OR an explicit equation.
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Estimation weighting matrix Weight updating
HAC (Mewey-West) ~ M-Step Tterative e
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Method: GMM - Generalized Method of Moments w

Sample: 115
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Dependent Variable: Y

Method: Generalized Method of Moments

Date: 07/10/26 Time: 10:56

Sample: 1 15

Included observations: 15

Linear estimation with 1 weight update

Estimation weighting matrix: HAC (Bartlett kernel, Newey-\West fixed
bandwidth = 3.0000)

Standard errors & covariance computed using estimation weighting
matrix

Instrument specification: C W Z

Variable Coefficient  Std. Error  t-Statistic Prab.

C 0.290836 0.453095 0.641889 0.5330

X 1.126233 3.727216 0.302165 0.7677

z -0.423254 1434812  -0.294089 0.7730
R-squared -2.101037  Mean dependent var 0.187333
Adjusted R-squared 2617877  S.D. dependent var 0.527846
S.E. of regression 1.004000 Sum squared resid 12.09620
Durbin-Watson stat 2063677 J-statistic 0.000000
Instrument rank 3
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