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154 3,85 53900 3,08 49280
155 3,875 54250 3,1 49600
156 3,9 54600 3,12 49920
157 3,925 54950 3,14 50240
158 3,95 55300 3,16 50560
159 3,975 55650 3,18 50880
160 4 56000 3,2 51200
161 4,025 56350 3,22 51520
162 4,05 56700 3,24 51840
163 4,075 57050 3,26 52160
164 4.1 57400 3,28 52480
165 4,125 57750 3,3 52800
166 4,15 58100 3,32 53120
167 4,175 58450 3,34 53440
168 4,2 58800 3,36 53760
169 4,225 59150 3,38 54080
170 4,25 59500 3,4 54400
171 4,275 59850 3,42 54720
172 4,3 60200 3,44 55040
173 4,325 60550 3,46 55360
174 4,35 60900 3,48 55680
175 4,375 61250 3,5 56000
176 4,4 61600 3,52 56320
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177 4,425 61950 3,54 56640
178 4,45 62300 3,56 56960
179 4,475 62650 3,58 57280
180 4,5 63000 3,6 57600
181 4,525 63350 3,62 57920
182 4,55 63700 3,64 58240
183 4,575 64050 3,66 58560
184 4,6 64400 3,68 58880
185 4,625 64750 3,7 59200
186 4,65 65100 3,72 59520
187 4,675 65450 3,74 59840
188 4,7 65800 3,76 60160
189 4,725 66150 3,78 60480
190 4,75 66500 3,8 60800
191 4,775 66850 3,82 61120
192 4,8 67200 3,84 61440
193 4,825 67550 3,86 61760
194 4,85 67900 3,88 62080
195 4,875 68250 3,9 62400
196 4,9 68600 3,92 62720
197 4,925 68950 3,94 63040
198 4,95 69300 3,96 63360
199 4,975 69650 3,98 63680
200 5 70000 4 64000
201 5,025 70350 4,02 64320
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202 5,05 70700 4,04 64640
203 5,075 71050 4,06 64960
204 5,1 71400 4,08 65280
205 5,125 71750 4.1 65600
206 5,15 72100 4,12 65920
207 5,175 72450 4,14 66240
208 5,2 72800 4,16 66560
209 5,225 73150 4,18 66880
210 5,25 73500 4,2 67200
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125 43750 | 42000 | -1750 | 40000 | 32000 |-8000
126 44100 | 42000 | -2100 | 40320 | 32000 |-8320
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135 47250 | 42000 | -5250 | 43200 | 32000 | -1120
136 47600 | 42000 | -5600 | 43520 | 32000 | -1 1‘52
137 47950 | 42000 | -5950 | 43840 | 32000 | -1 1‘84
138 48300 | 42000 | -6300 | 44160 | 32000 | -1216
139 48650 | 42000 | -6650 | 44480 | 32000 -1 é48
140 49000 | 42000 | -7000 | 44800 | 32000 @ -1 2‘80
141 49350 | 42000 | -7350 @ 45120 | 32000 @ -1 I; 12
142 49700 42000 | -7700 | 45440 32000 |-1344
143 50050 | 42000 | -8050 | 45760 | 32000 |-1 1;76
144 50400 | 42000 | -8400 @ 46080 | 32000 -1 4;08
145 50750 | 42000 | -8750 | 46400 | 32000 -1 4;40
146 51100 42000 | -9100 | 46720 | 32000 |-1472
147 51450 | 42000 | -9450 | 47040 | 32000 |-1 5;04
148 51800 | 42000 | -9800 @ 47360 | 32000 -1 5‘36
149 52150 | 42000 | -1015 | 47680 | 32000 -1 568
150 52500 | 48000 | -4500 | 48000 | 42000 | -6000
151 52850 | 48000 | -4850 | 48320 | 42000 | -6320
152 53200 | 48000 | -5200 | 48640 | 42000 | -6640
153 53550 | 48000 | -5550 | 48960 | 42000 | -6960
154 53900 | 48000 | -5900 | 49280 | 42000 | -7280
155 54250 | 48000 | -6250 | 49600 | 42000 | -7600
156 54600 | 48000 | -6600 | 49920 | 42000 | -7920
157 54950 | 48000 | -6950 | 50240 | 42000 | -8240
158 55300 | 48000 | -7300 | 50560 | 42000 | -8560
159 55650 | 48000 | -7650 | 50880 | 42000 | -8880
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160 56000 | 56000 0 51200 | 48000 | -3200
161 56350 | 56000 -350 | 51520 | 48000 |-3520
162 56700 | 56000 -700 | 51840 | 48000 |-3840
163 57050 | 56000 | -1050 | 52160 | 48000 | -4160
164 57400 | 56000 | -1400 | 52480 | 48000 | -4480
165 57750 | 56000 | -1750 | 52800 | 48000 | -4800
166 58100 | 56000 | -2100 | 53120 | 48000 | -5120
167 58450 | 56000 | -2450 | 53440 | 48000 | -5440
168 58800 | 56000 | -2800 | 53760 | 48000 | -5760
169 59150 | 56000 | -3150 | 54080 | 48000 | -6080
170 59500 | 56000 | -3500 | 54400 | 48000 | -6400
171 59850 | 56000 | -3850 | 54720 | 48000 | -6720
172 60200 | 56000 | -4200 | 55040 | 48000 |-7040
173 60550 | 56000 | -4550 | 55360 | 48000 |-7360
174 60900 | 56000 | -4900 | 55680 | 48000 | -7680
175 61250 | 56000 | -5250 | 56000 | 48000 | -8000
176 61600 | 56000 | -5600 | 56320 | 48000 | -8320
177 61950 | 56000 | -5950 | 56640 | 48000 | -8640
178 62300 | 56000 | -6300 | 56960 | 48000 | -8960
179 62650 | 56000 | -6650 | 57280 | 48000 | -9280
180 63000 | 56000 | -7000 | 57600 | 48000 | -9600
181 63350 | 56000 | -7350 | 57920 | 48000 | -9920
182 63700 | 56000 | -7700 | 58240 | 48000 |-1024
183 64050 | 56000 | -8050 | 58560 | 48000 | -1056
184 64400 | 56000 | -8400 | 58880 | 48000 |-1 (E88
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185 64750 | 56000 | -8750 | 59200 | 48000 | -1120
186 65100 | 56000 | -9100 | 59520 | 48000 | -1 1‘52
187 65450 | 56000 | -9450 | 59840 | 48000 | -1 1A84
188 65800 | 56000 | -9800 | 60160 | 48000 | -1216
189 66150 | 56000 | -1015 | 60480 | 48000 |-1 é48
190 66500 | 56000 | -1 (550 60800 | 48000 -1 2‘80
191 66850 | 56000 | -1 (585 61120 48000 | -1 151 2
192 67200 | 56000 | -1120 | 61440 | 48000 | -1344
193 67550 | 56000 | -1 1-55 61760 | 48000 -1 1;76
194 67900 | 56000 | -1 1‘90 62080 | 48000 @ -1 4;08
195 68250 | 56000 | -1 2AZS 62400 | 48000 -1 4;40
196 68600 | 56000 | -1260 | 62720 | 48000 | -1472
197 68950 | 56000 | -1 é95 63040 | 48000 -1 5;04
198 69300 | 56000 | -1 (;30 63360 | 48000 -1 5‘36
199 69650 | 56000 | -1 5;65 63680 | 48000 -1 5ABS
200 70000 | 70000 0 64000 | 64000 0
201 70350 | 70000 -350 & 64320 | 64000 | -320
202 70700 | 70000 -700 | 64640 | 64000 | -640
203 71050 | 70000 | -1050 | 64960 | 64000 | -960
204 71400 | 70000 | -1400 | 65280 | 64000 | -1280
205 71750 | 70000 | -1750 | 65600 | 64000 | -1600
206 72100 | 70000 | -2100 | 65920 | 64000 |-1920
207 72450 | 70000 | -2450 | 66240 | 64000 | -2240
208 72800 | 70000 | -2800 | 66560 | 64000 | -2560
209 73150 | 70000 | -3150 | 66880 | 64000 | -2880
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Dependent Variable: ZAKAT_50
Method: Least Squares

Date: 01/24/23 Time: 21:29
Sample: 1 206

Included observations: 206

Variable Coefficient Std. Error t-Statistic Prob.

\ Estimation du modeéle
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Q_CAMELINS 316.9345 1.227819 258.1281 0.0000
R-squared 0.988193 Mean dependent var 33550.49
Adjusted R-squared 0.988193 S.D. dependent var 19923.85
S.E. of regression 2164.953 Akaike info criterion 18.20303
Sum squared resid 9.61E+08 Schwarz criterion 18.21918
Log likelihood -1873.912 Hannan-Quinn criter. 18.20956
Durbin-Watson stat 0.230515
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' Autocorrélation des erreurs
¥ Tests de robustesse

¥ Indépendance des erreurs
¢ Homoscédasticité

° La normalité des erreurs
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Series: Residuals

Mean -4757528
Median -310.1035
Maximum 4831.048
Minimum -6376.714
Std. Dev. 2396.955
Skewness -0.239590
Kurtosis 2471953

Jarque-Bera 4.385360
-6000 -4000 -2000 0 2000 4000 Probability 0.111617

\ Paramétres estimés
¥ Sans biais
¥ Minimum variance
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Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

F-statistic 363.8498 Prob. F(2,203) 0.0000
ObsxR-squared 161.0682 Prob. Chi-Square(2) 0.0000
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\ Correction de I'autocorrélation et estimation du modéle corrigé
¥ Estimation itérative
¥ Vecteurs
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Dependent Variable: E
Method: Least Squares
Date: 01/24/23 Time: 22:44
Sample (adjusted): 2 206

Included observations: 205 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

C -56.13010 72.88787 -0.770088 0.4421

E(-1) 0.878106 0.033674 26.07633 0.0000
R-squared 0.770095 Mean dependent var -517.7068
Adjusted R-squared 0.768963 S.D. dependent var 2106.160
S.E. of regression 1012.354 Akaike info criterion 16.68765
Sum squared resid 2.08E+08 Schwarz criterion 16.72007
Log likelihood -1708.484 Hannan-Quinn criter. 16.70076
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F-statistic 679.9748 Durbin-Watson stat 1.973321
Prob(F-statistic) 0.000000
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dZAKAT 50 = ZAKAT 50 —p = ZAKAT 50_,

dQ_CAMELINS = Q_CAMELINS —p = Q_CAMELINS_,
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Dependent Variable: DZAKAT_50
Method: Least Squares

Date: 01/24/23 Time: 22:51
Sample (adjusted): 2 206

Included observations: 205 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

' Quasi-différences
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DQ_CAMELINS 317.2575 4474617 70.90158 0.0000
R-squared 0.850122 Mean dependent var 4394 .475
Adjusted R-squared 0.850122 S.D. dependent var 2612.549
S.E. of regression 1011.423 Akaike info criterion 16.68097
Sum squared resid 2.09E+08 Schwarz criterion 16.69718
Log likelihood -1708.799 Hannan-Quinn criter. 16.68753
Durbin-Watson stat 1.967264
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Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags
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F-statistic 0.031720 Prob. F(2,202) 0.9688
ObsxR-squared 0.064362 Prob. Chi-Square(2) 0.9683
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

Null hypothesis: Homoskedasticity

F-statistic 2.583589 Prob. F(1,203) 0.1095
ObsxR-squared 2.576255 Prob. Chi-Square(1) 0.1085

.3 Breusch-Pagan-Godfrey. J .t L s oot G,
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Dependent Variable: DZAKAT 50
Method: Least Squares

Date: 01/24/23 Time: 22:51
Sample (adjusted): 2 206

Included observations: 205 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.
DQ_CAMELINS 317.2575 4.474617 70.90158 0.0000
R-squared 0.850122 Mean dependent var 4394.475
Adjusted R-squared 0.850122 S.D. dependent var 2612.549
S.E. of regression 1011.423 Akaike info criterion 16.68097
Sum squared resid 2.09E+08 Schwarz criterion 16.69718
Log likelihood -1708.799 Hannan-Quinn criter. 16.68753
Durbin-Watson stat 1.967264
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\ Evaluation de la qualité prédictive du modéle
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\ Intervalle de confiance
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Minimum 30.00000 5000.000
Std. Dev. 28.72281 4919.785
Skewness -1.69E-17 0.038491
Kurtosis 1.799755 1.865193
Jarque-Bera 5.942425 5.336568
Probability 0.051241 0.069371
Sum 7821.000 1229000.
Sum Sq. Dev. 80850.00 2.37E+09
Observations 99 99
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Dependent Variable: ZAKAT

Method: Least Squares

Date: 01/25/23 Time: 00:21
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urdll Bsall SIS Alae
Sample: 1 99
Included observations: 99
Variable Coefficient | Std. Error t-Statistic Prob.

Q_BOVINS 158.4580 | 1.115268 142.0806 0.0000
R-squared 0.964094 Mean dependent var 12414.14
Adjusted R-
squared 0.964094 S.D. dependent var 4919.785
S.E. of regression | 932.2397 Akaike info criterion 16.52311
Sum squared
resid 85168940 Schwarz criterion 16.54932
Log likelihood -816.8938 Hannan-Quinn criter. 16.53371
Durbin-Watson
stat 0.462493
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Senes: Resicluals
12 Samale 199

Observations 99
10
Me=an -1M.0371
8 Median 53.50582
Maximum 1885.085
6 Minimurm -2345.012
Std. Dew 926.3367
a Skewness 0.205685
Kurlosis 2.702829
2 larque-Bera  1.062000
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Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

F-statistic 69.28244 Prob. F(2,96) 0.0000

ObsxR-squared 58.48242 Prob. Chi-Square(2) 0.0000

Silsel e S5 Bl 55, Breush-Godfrey s s asss
oo LM istas Y e sl b U Jls Y oY (S gyl e s
S5 ) Ay e I L5 W 5 gy ) 25 el OB Sl o

c o L o e L3 ok el OF o gl 201 5 Y o, )

ol sl (o gy JoE 1 8 )

www.kantakji.com YUY oo Yo ) dadeall www.kie.university



http://www.kie.university
http://www.kantakji.com

il 3sgall 3110 Ulae

3,000

2,000 _.:

1,000 ) o o F\\

] g

E \1\/

-1,000 ]

-2,000 ]

3,000 3 T T T

T T T T
10 20 20 40 50 b0 70 20 Rle]

—— L/\KAL Residuals

faaoll Tisaill adig (Sl LLSY] maaas
0LV S JES (JUVETS S PRI RE bl ¥ ilas e Claald
P s A amold (o LSl il IS o momanl) it b o pal s
.Cochrane_Orcutt iz, & .«
S BN s doegis
Cochrane_Orcutt i, L .« S B W a5 ot
il ol glad |
Bl g 58 8,5 0 S LgadS sl yg g 3 ol sl g (o Sy 1 2\ 8 5ka
P ) gl e sl 0,85

€ = Qg+ a6,

$sled 25 o, erally glaall Jolall (gslos NP dad dpud 1Y 55kl

:obsicﬁby}kwohwb& oY1

\ Vecteur

www.kantakiji.com YAV 00 Y ¥ dndall www.kie.university



http://www.kantakji.com
http://www.kie.university

il 3sgall 3110 Ulae

Dependent Variable: E
Method: Least Squares
Date: 01/25/23 Time: 00:47
Sample (adjusted): 2 99
Included observations: 98 after adjustments
Variable Coefficient | Std. Error t-Statistic Prob.
C -21.35820 | 61.32970 | -0.348252 0.7284
E(-1) 0.767250 | 0.065987 11.62726 0.0000
R-squared 0.584763 Mean dependent var -107.6116
Adjusted R-squared 0.580437 S.D. dependent var 930.4329
S.E. of regression 602.6754 Akaike info criterion 15.66083
Sum squared resid 34868895 Schwarz criterion 15.71359
Log likelihood -765.3808 Hannan-Quinn criter. 15.68217
F-statistic 135.1931 Durbin-Watson stat 1.909480
Prob(F-statistic) 0.000000
odon ol 0ty (Bl olsl e el JusiVly ol aal) o 17 55kt
P S gl e oles )

dZAKAT = ZAKAT —p = ZAKAT_,
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Dependent Variable: DZAKAT_50

Method: Least Squares

Date: 01/24/23 Time: 22:51

Sample (adjusted): 2 206

Included observations: 205 after adjustments

Variable Coefficient | Std. Error t-Statistic Prob.
DQ_BOVINS 317.2575 | 4.474617 70.90158 0.0000
R-squared 0.850122 Mean dependent var 4394.475
Adjusted R-squared 0.850122 S.D. dependent var 2612.549
S.E. of regression 1011.4283 Akaike info criterion 16.68097
Sum squared resid 2.09E+08 Schwarz criterion 16.69718
Log likelihood -1708.799 Hannan-Quinn criter. 16.68753
Durbin-Watson stat 1.967264
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Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags
F-statistic 0.115736 Prob. F(2,95) 0.8908
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ObsxR-squared 0.238201 Prob. Chi-Square(2) 0.8877
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

Null hypothesis: Homoskedasticity

F-statistic 0.553012 Prob. F(1,96) 0.4589

ObsxR-squared 0.561300 Prob. Chi-Square(1) 0.4537
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Dependent Variable: DZAKAT

Method: Least Squares

Date: 01/25/23 Time: 00:24

Sample (adjusted): 2 99

Included observations: 98 after adjustments

Variable Coefficient | Std. Error t-Statistic Prob.
DQ_BOVINS 158.8280 | 2.975683 53.37532 0.0000
R-squared 0.780581 Mean dependent var 3032.270
Adjusted R-squared 0.780581 S.D. dependent var 1280.677
S.E. of regression 599.8972 Akaike info criterion 15.64155
Sum squared resid 34908035 Schwarz criterion 15.66792
Log likelihood -765.4357 Hannan-Quinn criter. 15.65221
Durbin-Watson stat 1.907339
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Q_OVINS ZAKAT_SND

Mean 228.0000 1441.910
Median 228.0000 1800.000
Maximum 416.0000 2400.000
Minimum 40.00000 600.0000
Std. Dev. 108.9748 523.9423
Skewness -6.11E-17 -0.469950
Kurtosis 1.799983 2.072417
Jarque-Bera 22.62064 27.39255
Probability 0.000012 0.000001
Sum 85956.00 543600.0
Sum Sq. Dev. 4465188. 1.03E+08
Observations 377 377
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Dependent Variable: ZAKAT_SND

Method: Least Squares

Date: 01/26/23 Time: 13:59
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Sample: 1 377
Included observations: 377
Variable Coefficient Std. Error t-Statistic Prob.

Q_OVINS 5.959418 0.059883 99.51738 0.0000
R-squared 0.685663 Mean dependent var 1441.910
Adjusted R-squared | 0.685663 S.D. dependent var 523.9423
S.E. of regression 293.7523 Akaike info criterion 14.20600
Sum squared resid 32445186 Schwarz criterion 14.21643
Log likelihood -2676.831 Hannan-Quinn criter. 14.21014
Durbin-Watson stat 0.033037
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30
Series: Residuals
Sample 1377

25 ervatio
Qbservaticns 377
Mean 83.16255
Median 109.4265

Maximum 502.1570
Minimum -577.8077

Std. Dev. 281.7019

Skewness -0.454552

Kurtosis 2558835

Jargue Bera  16.03972

Probability ~ 0.000329
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Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

F-statistic 4905.224 | Prob. F(2,374) 0.0000
ObsxR-squared | 363.1556 | Prob. Chi-Square(2) 0.0000
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Dependent Variable: ZAKAT_SND

Method: Quantile Regression (Median)

Date: 01/26/23 Time: 14:07

Sample: 1 377

Included observations: 377

Huber Sandwich Standard Errors & Covariance

Sparsity method: Kernel (Epanechnikov) using residuals

Bandwidth method: Hall-Sheather, bw=0.13449

Estimation successfully identifies unique optimal solution

Variable Coefficient | Std. Error | t-Statistic Prob.
Q_OVINS 5.980066 | 0.081934 | 72.98655 0.0000
Pseudo R-squared 0.411819 | Mean dependent var 1441.910
Adjusted R-squared 0.411819 S.D. dependent var | 523.9423
S.E. of regression 293.7987 Objective 45701.66
Quantile dependent var 1800.000 Restr. objective 77700.00
Sparsity 811.9376
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Ramsey RESET Test

Equation: REGRESSION_QUANTILE

Omitted Variables: Squares of fitted values

Specification: ZAKAT_SND Q_OVINS

Value df Probability
QLR L-statistic 558.5789 1 0.0000
QLR Lambda-statistic 413.8338 1 0.0000

8 yimmn dis vgr QLR 13l 210 Lo ) Jleas V1 0 s SU o

el S led Wald s

Wald L1 ool SO B jlesl 1y JSKad)

Symmetric Quantiles Test

Equation: REGRESSION_QUANTILE
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Specification: ZAKAT_SND Q_OVINS

Estimated equation quantile tau = 0.5

Number of test quantiles: 10

Test statistic compares all coefficients

Test Summary Chi-Sq. Statistic | Chi-Sq. d.f. Prob.

Wald Test 32.04769 4 0.0000

Restriction Detail: b(tau) + b(1-tau) - 2xb(.5) =0

Quantiles Variable Restr. Value | Std. Error Prob.
0.1,0.9 Q_OVINS 1.090265 | 0.196291 0.0000
0.2,0.8 0.563706 | 0.159962 0.0004
0.3,0.7 0.305660 | 0.132675 0.0212
0.4,0.6 0.186175 0.082145 0.0234
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Dependent Variable: ZAKAT_SND
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Method: Quantile Regression (Median)
Date: 01/26/23 Time: 14:07
Sample: 1 377
Included observations: 377
Huber Sandwich Standard Errors & Covariance
Sparsity method: Kernel (Epanechnikov) using residuals
Bandwidth method: Hall-Sheather, bw=0.13449
Estimation successfully identifies unique optimal solution
Coefficie

Variable nt Std. Error | t-Statistic Prob.

Q_OVINS 5.980066 0.081934 | 72.98655 0.0000
Pseudo R-squared 0.411819 | Mean dependent var 1441.910
Adjusted R-squared 0.411819 | S.D. dependent var 523.9423
S.E. of regression 293.7987 | Objective 45701.66
Quantile dependent var | 1800.000 | Restr. objective 77700.00
Sparsity 811.9376
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Quantile Process Estimates
Equation: REGRESSION_QUANTILE
Specification: ZAKAT_SND Q_OVINS

Estimated equation quantile tau = 0.5

Number of process quantiles: 10

Display all coefficients

Quantil | Coefficient | Std. Error | t-Statistic | Prob.
Q_OVINS 0.100 | 4.774536 @ 0.049053 | 97.33374 | 0.0000
0.200 | 5.070423 @ 0.074877 | 67.71639 | 0.0000
0.300 | 5.421687 | 0.100323 | 54.04245 | 0.0000
0.400 | 5.797101 | 0.076117 | 76.16018 | 0.0000
0.500 | 5.980066  0.081934 | 72.98655 | 0.0000

' Symétrie
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0.600 | 6.349206  0.120035 | 52.89473 @ 0.0000
0.700 | 6.844106 0.143918 | 47.55567 @ 0.0000
0.800 | 7.453416 0.160140 | 46.54302 0.0000
0.900 | 8.275862  0.179741 | 46.04325 0.0000
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Q_OVINS ZAKAT_AND
Mean 228.0000 1522.854
Median 228.0000 1800.000
Maximum 416.0000 2496.000
Minimum 40.00000 600.0000
Std. Dev. 108.9748 600.2135
Skewness -6.11E-17 -0.328252
Kurtosis 1.799983 1.842936
Jarque-Bera 22.62064 27.80052
Probability 0.000012 0.000001
Sum 85956.00 574116.0
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Sum Sq. Dev. 4465188. 1.35E+08

Observations 377 377
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Dependent Variable: ZAKAT_AND

Method: Least Squares

Date: 01/25/23 Time: 19:57

Sample: 1 377

Included observations: 377
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Variable Coefficient | Std. Error | t-Statistic Prob.
Q_OVINS 6.425503 | 0.042384 | 151.6009 0.0000
R-squared 0.880008 Mean dependent var | 1522.854
Adjusted R-
squared 0.880008 S.D. dependent var 600.2135
S.E. of regression 207.9130 Akaike info criterion | 13.51477
Sum squared resid | 16253662 Schwarz criterion 13.52520
Log likelihood 2546533 _1annan-Quinn 13.51891
criter.
Durbin-Watson stat 0.044011
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Breusch-Godfrey Serial Correlation LM Test:
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Null hypothesis: No serial correlation at up to 2 lags
F-statistic 3507.504 Prob. F(2,374) 0.0000
ObsxR-squared 357.9179 Prob. Chi-Square(2) 0.0000
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Dependent Variable: ZAKAT_AND

Method: Quantile Regression (Median)

Date: 01/26/23 Time: 03:10

Sample: 1 377

Included observations: 377

Huber Sandwich Standard Errors & Covariance

Sparsity method: Kernel (Epanechnikov) using residuals
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Bandwidth method: Hall-Sheather, bw=0.13449
Estimation successfully identifies unique optimal solution
Variable Coefficient Std. Error t-Statistic Prob.

Q_OVINS 6.000000 0.023178 258.8645 0.0000
Pseudo R-squared 0.672433 Mean dependent var 1522.854
Adjusted R-squared 0.672433 S.D. dependent var 600.2135
S.E. of regression 234.1256 Objective 30450.00
Quantile dependent var | 1800.000 Restr. objective 92958.00
Sparsity 355.3862
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Ramsey RESET Test

Equation: UNTITLED

Omitted Variables: Squares of fitted values

Specification: ZAKAT_AND Q_OVINS

Value df | Probability

www.kantakiji.com YAV e YO dadeall www.kie.university



http://www.kie.university
http://www.kantakji.com

il 3sgall 3110 Ulae

QLR L-statistic 156.4072 1 0.0000

QLR Lambda-statistic 134.2447 1 0.0000

Y St g QLR aslas Y i a0l L U Sl Y of 30

e S led Wald s

Wald ;L) -t SO UG jlast v (1Kl

Symmetric Quantiles Test
Equation: UNTITLED
Specification: ZAKAT_AND Q_OVINS

Estimated equation quantile tau = 0.5

Number of test quantiles: 10

Test statistic compares all coefficients

Chi-Sq.
Test Summary Statistic | Chi-Sq. d.f. Prob.
Wald Test 200.6917 4 0.0000

Restriction Detail: b(tau) + b(1-tau) - 2xb(.5) =0

Quantiles Variable Restr. Value | Std. Error Prob.
0.1,0.9 Q_OVINS 2.275862 0.162306 0.0000
0.2,0.8 1.453416 | 0.146003 0.0000
0.3,0.7 0.844106 = 0.124203 0.0000
0.4,0.6 0.349206 = 0.070293 0.0000
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Dependent Variable: ZAKAT_AND

Method: Quantile Regression (Median)

Date: 01/26/23 Time: 03:10

Sample: 1 377

Included observations: 377

Huber Sandwich Standard Errors & Covariance

Sparsity method: Kernel (Epanechnikov) using residuals

Bandwidth method: Hall-Sheather, bw=0.13449

Estimation successfully identifies unique optimal solution

Variable Coefficient | Std. Error | t-Statistic Prob.
Q_OVINS 6.000000 | 0.023178 | 258.8645 0.0000
Pseudo R-squared 0.672433 | Mean dependent var 1522.854
Adjusted R-squared 0.672433 | S.D. dependent var 600.2135
S.E. of regression 234.1256 | Objective 30450.00
Quantile dependent
var 1800.000 | Restr. objective 92958.00
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Sparsity 355.3862
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Quantile Process Estimates

Equation: UNTITLED

Specification: ZAKAT_AND Q_OVINS

Estimated equation quantile tau = 0.5
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Number of process quantiles: 10
Display all coefficients
Quantil | Coefficien
e t | Std. Error | t-Statistic Prob.
Q_OVINS 0.100 | 6.000000 | 0.011920 | 503.3702 0.0000
0.200 | 6.000000 | 0.016043 | 373.9966 0.0000
0.300 | 6.000000 | 0.019518 | 307.4155 0.0000
0.400 | 6.000000 | 0.022144 | 270.9539 0.0000
0.500 | 6.000000  0.023178 | 258.8645 0.0000
0.600 | 6.349206 | 0.090252 | 70.34982 0.0000
0.700 | 6.844106 | 0.142665 | 47.97311 0.0000
0.800 | 7.453416 | 0.160665 | 46.39104 0.0000
0.900 | 8.275862 | 0.171036 | 48.38671 0.0000
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Quantile Process Estimates for Q_OVINS (95% Cl)
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9. Régis Bourbonnais : 2015, Econométrie Cours
et exercices corrigés, 9e édition, Dunod.

10.Jack Johnton et John Dinardo : Econometric
Methods : Fourth Edition.
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