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T R
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WF:
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Waorkfile structure type Date specification

[Dated reur requency ] Frewene:

Irregular Dated and Panel

workfiles may be made from Start date: l—

Unstructured workfiles by later

specifying date and/or other End date: l—

identifier series,

Workfile names (optional)
WF:
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Unstructured workfiles by later
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identifier series.

Workfile names (optional)
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Page: |
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Workfile structure type Date specification
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Irregular Dated and Panel -
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Warlfile structure type Date spedfication
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Irregular Dated and Panel
workfiles may be made from Start date: | 1990:2
Unstructured workfiles by later

End date: :
specifying date andor other = | 1995:3
identifier series.
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Warkfile structure type Date spedfication

[Dabed -regular frequency V] Frequency: [Qua.rterly
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Workfile structure type

Date specification
[Dabed - regular frequency V] Frequency: [MO""ﬂ"lhf
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specifying date andfor other End date: |
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[Dabed - regular frequency v] Frequency: [Weeldy

Irregular Dated and Panel
workfiles may be made from Start date: |
Unstructured workfiles by later .

End date:
specdfying date andfor other = | l
identifier series.

Waorkfile names {optional)
Wr: |

FPage: |

ohls s o Date specification Y1 3 Daily L) dw sl obL) dl= 3 U

ik LS Frequency
Date specification/ Frequency/ Daily

Waorlfile Create

Workfile structure type Date spedfication
[Dated -regular frequency = Frequency: [Daﬂ? - 7 day week ']

Irregular Dated and Panel

workfiles may be made from Start date: |

Unstructured warkfiles by later

spedifying date and/or other
identifier series.

End date: |

ol sl e Daily-7 day week - J Daily-5 day week Lz Sk Lo 5,LadU L
i WSS et ) UL Ao Uiby oL L) g Ling abT daes e Yo pLT At 5 g WY1 L

t b WS At 1S4 (/)
LS S5 (P 7 @ g ¥) Alal o) 1995 2w 0 11/31 1) 1990 2 03/01 (o Ly Slis
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Weekly: Star date : 3/1/90 End date : 11/31/95

Workfile Create X B
Workfile structure type Date specification
Dated - regular frequency v Frequency: Daily - 7 day week v
Irregular Dated and Panel
workfiles may be made from Start date: ‘ 3/1/90
Unstructured workfiles by later End date:
specifying date and/or other nd date: ‘ 11/30/99)
identifier series.

o 18 0sSus Ladll Joal) il glad 0K wsal e bariall agki UL g5 a el e

skl Jo g3t 0 sy o 4# padd Untitled

An b L5 o @) € odales glas >

- Resid s gla >

:2000-1990 578 M= a9 LUy Dl 3 Vs obsl oty LS

B Eviews - [Workfile: UNTITLED]
8 File Edit Object View Proc Quick Options Add-ins Window Help

Command
view | Proc| [)bjectl Save | Snapshot | Freeze | Details+,.f-l Show | Fetch | store | Delete [ Genr [ sa

Range: 1990 2000 — 11 obs Filter: *
Sample: 1990 2000 — 11 obs Order: Hame

Bl c
A resid

Mew Page
Path = c\users\hyldocuments | DB = none | WF = untitled

Adla= Y bl Jlss] Al e 3 Work file foadl Cale clis] a0 slgmVI d
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Eviews gty 3 ©bly Ji-a)-u6
12 BViews gl 3 wbly oY b Sla
Sl o 0sLid) ¢ Jae Cale 2l 05 OF Y Laoy UL JlssY thady bl Ji-a1-1
P AW JE ds B oYy U] s &l
N ) TM2 2aidl alsdly GDP plhl J3) b e i g 0L L) (S :01 Jea

: LS 2023-2000 554

T |2000 | 2001 | 2002 | 2003 | 2004 | 2005 | 2006 | 2007 | 2008 | 2009 | 2010 | 2011
GDP |[2.355]1,5923,988] 5,067 | 3,040 | 3,972 | 1,428 | 1,435 | 0,763 | -0,601]2,870] 1,063
™2 [0,010]0,502|0,144] 0,197 | 0,186 | 0,098 | 0,207 | 0,290 | 0,245 |-0,068 | 0,109 0,223

T 2012 |1 2013 ] 2014 | 2015 | 2016 | 2017 | 2018 | 2019 ] 2020 | 2021 | 2022 | 2023
GDP 0,42910,602]2,060] 1,157 | 1,849 |-0,467]-0,512]-0,939]-6,632] 2,093 | 1,927 2,495

™2 0,04410,059]0,127]-0,1971-0,072] 0,069 | 0,057 |-0,031] 0,012 | 0,062 |0,087]0,108

tdl s
File/New/Workfile
tdl eadig ok Je AL
Date specification/ Frequency/ Annual
Annual: Star date : 00 End date : 10
ok L U gl
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"] Workfile: UNTITLED COMPTA COUR - (G\users\fAt3h\docu.. = | (=) |mtdm

[Viewl Proc 1 Objectl [ Save 1 Snapshotl Freezel Details+ /—l l Showl Fetch 1 Storel Delete 1 Genrl Sal
Range: 2000 2023 -- 24 obs Filter: *
Sample: 2000 2023 -- 24 obs Order: Name

Bl ¢
b resid

t Al coali Workfile Jaa)l Cale 2056 o of Goed | 25 (o

Object/New object

B EViews - [Workfile: UNTITLED] _ = x
[ File Edit [o0a=3 View Proc  Quick Options Add-ins Window
Mew Object... R

Command Generate Series... —uxl

Fetch from DB...

Update selected... Ctrl+F5

Command
—_— Store selected to DE...

show | Fetch [ store [ Delete|
Manage Links & Formulae... Filter- *

Rename selected... Order: Mame

Delete selected

Print Selected

WF = untitled

bkl gyl L LW gl Ok e Lxal-

Types of object/Series
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MNew Object
Type of object Mame for object

Series) Untitled

Fact = : bl gl JU33)
= IS

Group ~/ -

LogL AL 3f
Matrix-Vector-Coef
Model

Pool

Sample

Scalar

EE
Series Link

Series Alpha

Spool [ o< ]
SSpace
String
SvVector Cancel
System
Table
Text
valvap
VAR —
UserObj il ‘

I}

tok bW el Ok e Lazle GDP Ls il ol Jisls Series lasb—

Workfie: UNTITLED COMPTA COUR - (c\users\f4Bh\docu..| = | & gl

[View[ Proc] Objectl [Save] Snapshot[Freeze[ Details+j-l [Show[ Fetch ] Store[ Delete] Genr[ Sal

Range: 20002023 -- 24 obs Filter: *
Sample: 2000 2023 -- 24 obs Order: Name
Bl c

M gdp

M resid

LS TM2 5 GDP o) 2555 ¢ 8 &l W g TM2 230 2kl ) JlssY 2l Bkonll sini—
sk

= Workfle: UNTITLED COMPTA COUR - c\usersV4ihdo.| = = |l

IViewl Pmc[Objectl [Savel Snapshotl Freeze[DetaiIs+/—] [Show[ FetchlStorel DeIete[Genrl Sa

Range: 20002023 - 24 obs Filter.
Sample: 2000 2023 - 24 obs Order: Name

B ¢

M gdp
M resid
M m2

LSy Edit+/- Je baaly Ul Jsl i e ke baall cpiplad) el - BT
radlsll andl 3 Al el sy dlill 24l 0 ENTER : e 500 JS7 3 Lorally alododl 2ad

J" Lo W o alldlld) o JS LS e slem) -
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] Workfile: | [6] Group: UNTITLED  Workfile: ... \i/\ﬂ/u
[ViewIProcIOI: [ViewlProclObjectl[PrintINameIFreeze] Default V]
Range: 200 GDP | T™2|
Sample: 200 2000 2.355000 0.010000 ~
El ¢ 2001 1.592000 0.502000
&4 gdp 2002 3.988000 0.144000
£ resid 2003 5.067000 0.197000
£ tm2 2004 3.040000 0.186000
2005 3.972000 0.098000
2006 1.428000 0.207000
2007 1.435000 0.290000
2008 0.763000 0.245000
2008 -0.601000 -0.068000
2010 2.870000 0.109000
2011 1.063000 0.223000
2012 0.429000 0.044000
2013 0.602000 0.059000
2014 2.060000 0.127000 w7
2015 >
£ >

:Workfile Joa) Call 152 Loy 5 JMs 0 SULS J-3)-2
Workfile Joall Gl wtlsahl doys IO o 50 o UL Jlaly bl 5SS S ST
ra Ul gl gl

Quick/Empty Group(Edit Series)

',‘_"E\ﬁews
File Edit Object View Proc Quid(IOptiom Add-ins Window Help
P Sample... '
e T Generate Series...
pagecreate a 2000 2023
Show ...
= Graph ... — —
) Workfile: UNTITLED COp  Empty Group (Edit Series) E—Qi'@—ﬁ
View|Proc|Object|[Save[Sna  Series Statistics P jtore| Delete | Genr o
Range: 20002023 - 2¢ Group Statistics » Fitter: *
Snmplo: 20002023 - 2¢ Estimate Equation... Order: Name
gg ;nm Estimate VAR...

1ol sy LT ikl ) J=0 name e by -
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View | Proc | Object | | Print| Name | Freeze | Default ~ || Sort | Edit+/- | Smpl+/-| Compare+/- | Tr
Object Name X —LA
2000
2001 Name to identify object
300 characters maximum
2012 ‘ GOHf 16 or fewer remmmenderd
2003
2004
2005 Display name for labeling tables and graphs (optional)
2008 ‘
2007
2008
2008
2010 Cancel
2011
2012
2013
2014
2015 o
20186
2017 | € 24

ok b Jo e Ok s Lralls—

Workfile: UNTITLED COMPTA COU

View | Proc| Object | | Save | Snapshot Freed
Range: 2000 2023 -- 24 obs
Sample: 2000 2023 -- 24 obs
(Bl ¢

(Gl gdp
A resid

Jamsy dads S 205 o 3 (U WO WA OO -1 2L ST -1 U W0 WO b bl g~

:L}“—L"ul’

-
View | Proc| Object| | Print| Name | Freeze | Default ~ || Sort | Edit+/- | Smpl+/- | Compare+/- | Tr
GDP | TM2| INF | | |

2000 2.355000 0.010000 0.330000 A
2001 1.592000 0.502000 4.200000

2002 3.988000 0.144000 1.410000

2003 5.067000 0.197000 4.260000

2004 3.040000 0.188000 3.860000

2005 3.972000 0.098000 1.380000

2006 1.428000 0.207000 2.310000

2007 1.435000 0.290000 3.670000

2008 0.763000 0.245000 4.850000

2008 -0.601000 -0.068000 5.730000

2010 2.870000 0.109000 3.910000

2011 1.063000 0.223000 4.520000

2012 0.429000 0.044000 8.890000

2013 0.602000 0.059000 3.250000

2014 2.060000 0.127000 2.910000

2015 1.157000 -0.197000 4.780000 “
2016 1 gAannn _n n7onNN & 2annnn

2017 4

[\
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259 eVl dbue (3 LU AV AL I e U5 S L S LS : ottt Al S5 03
L alY1 3130 (3 xS Workfile caks (555 A
eSS sy e oL Jss) W 3 B

Series M2

=] Workfil: UNTITLED COMPTA COUR - clusers\4t3h\docu..| = | 51 gl

[View[ Proc[Objectl [Save[Snapshot[ F—
Range: 2000 2023 - 24 obs

Sample: 2000 2023 ~ 24 obs SERES TMY

& c

M gdp
M resid

Command

b LS ) aedld) cLail B 05 el Of ud 3Lkl 3l s ENTER s adi-

Workie: UNTTLED COMPTA COR - (cusersfhdocs. = | = i

[View[Proc[Object‘ [Save[Snapshot[Freeze[DetaiIshf—‘ [Show[Fetch[Store[Delete[Genr[Sa|

Range: 20002023 - 24abs Filter: *
Sample: 20002023 - 24 obs Order: Name

B¢

M qdp
M resid
M tm2

b dsse Data 28 ey Y aibn 3 (G 8T palede L Jss) A 3
: L“;g LaS™ (oY1 o gl S5 Cﬂ) kel i
Data GDP M2

I- !!F o T
Command
data GDP TM2

\f4t3h\docu... \i/\ﬂ/m

[View]Proc[Objectl [Save[Snapshot[Freeze[Details+f—] [Show[Fetch]Store[ Delete[ GenrlSm

Range: 2000 2023 -- 24 obs Filter: *
Sample: 2000 2023 -- 24 obs Order: Name
Bl ¢
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o JLsl w3 sy bl s LESL 2B 5 als of W4 il i) o ENTER s jadt-
AL 2 Ll ey ol

P U Js T s osd dalale UL JI5) A4S

X1 allad) s1al sy Y ooall s s a3 2l e 0558 ) W ldaal) L S 102 Jlie—

X3 aebadl Slgin saey X2 (51 =2 ¢« $3=1) by

4

3

2

1

3l
Tdial)

125

120

920

55

65

50

Y

1

5

4

X1

0

1

X2

11

12

8

10

X3

Pk LS Cale iy gl 1
File—New—Workfile

Workfile Create >
workfile structure type Date specification
Dated - regular frequency ~ Frequency: | Annual ~
Irregular Dated and Panel .
workfiles may be made from Start date: |
Unstructured workfiles by later End date:
specifying date and/or other : |
identifier series.
Workfile names (optional)
wr: |
Page: |
Cancer

ok LS b £ sad de

Wokfile Structure Type— Unstructured / Undated

Pl bl (8 ) Wl ) Bl e (S -

Data range— Observation

rk U ek workfile 24 e Sy SUIST Gl v BISG psii-
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Workfile Create >

Workfile structure type Data range

Unstructured / Undated ~ Observations: 8

H Irregular Dated and Panel
workfiles may be made from
Unstructured workfiles by later
specifying date and/or other
identifier series.

Workfile names (optional)
WF: |w0rkﬁ|e 24|

Page: |

ok b ad OK s Leaall—

Workfile: WORKFILE 24 - (c\users\f4t3h\documents\work... | — (=)

View | Proc| Object| [ Save | Snapshot| Freeze | Details +/-| [ Show | Fetch | store | Delete | Genr [ sai
Range: 18 — 8obs Filter: ~
Sample: 18 — 8obs Order: Name

El c
&4 resid

< > Untitled New Page

Db LS ol el degze Data 1S sl Y1 aikie 3 oS-
Data Y X1 X2 X3

tladl 3 LS wlpaall 3 30 S day L L W gl

() Group: UNTITLED Workfile: WORKFILE 24:Untitled\ =N =<
[ViewIProc[Object] [PrinthameIFreezel Default ~ [Sort[EditJr/fISmpl+j71Compare+/fITr
Y] X1] Xx2] X3 [

1 NA] NA NA NA ~

2 NA NA NA NA

3 NA NA NA NA

4 NA NA NA NA

5 NA NA NA NA

6 NA NA NA NA

7 NA NA NA NA

8 NA NA NA NA

1obal Ao gl 3L Lo s UL Js) e sl da—
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(G) Group: UNTITLED Workfile: WORKFILE 24::Untitled\

IView [ Proc[ Objectl [ Print [ Na me] Freeze] Default

o Bl

v [Sort[Editﬂ‘—I 5mpl+/—[Compare+/'-ITf

Y|

X1]

x2|

X3/

sy

50.00000
65.00000
55.00000
90.00000
100.0000
120.0000
78.00000
125.0000

W~ 3G R ® N

4.000000
5.000000
9.000000
1.000000
3.000000
6.000000
3.000000
2.000000

1.000000
0.000000
1.000000
1.000000
0.000000
1.000000
0.000000
1.000000

10.00000
8.000000
5.000000
8.000000
9.000000
12.00000
4.000000

11.00000

~

AW JE) Gl S sl (P9 phs) AL Oy Ja1 488 —
2012 = 1990 oo 370 8 1 il pomom e 33310 Jilyall Jyom by Ll ol o5 103 e
et Bl oolasy) c’a}ﬂ JUASTIAVINIP

12000 3 o J5Y1 @l on 3240 I 017 (slly (2L a2y pus Al 3 D=1

2

012 a1 ml ) w2

oo @ e 41990 . s JaY) e o el Bl O sl (oolasY el Al (3 :D=1

1999 ..
‘_;.: LA.{:JJSV.Q

2012 & 318 4] 1990 3 s o (3ehad) Bysir ) UL oo Sile el

Enter equation

Generate Series by Equation

d2000=1

Sample

200001 2012049

Cancel

dYs NA =L spa) S Ll «2012Q4 > 2000Q1 7l 1 aedll closl i OK s lanall

) Gls s s e

ok b oG 1999Q4 5> 1990Q1 32l 0 il sllas
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D2000 .~ enter equation il :D2000=0

1999Q4 =~ 1990Q1 rrad Sample Jinl site jurn poi L5 darg 0pis (S8 31 jadl ol o

Generate Series by Equation

Enter equation

d2000=0

Sample

1990Q1 1999Q4]

Cancel

W skl aw b dad (Excel gaby o6 UL 313 ! -4

File /open /Foreign data as workfile

- B eviews

Edit Object View Proc Quick
Mew

Open

Sawve

Sawve As...

Snapshot...

Close

Import
Export

Print
Print Setup...

Ctrl+5

EViews Workfile... Ctrl+O
Foreign Data as Workfile...
Database...

Programs...

Programs in Add-ins folder...

Text File...

Ctrl+P

tk LS Al de g ad e Cgnldl (3w O @ Gl ool e i

Ovrir /Excel
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EViews Workhile (Fowtl)
— Access file (".mdb; *.accdb)
"d Open Aremos TSD - as Workfile (*.tsd)
" p— - Binary file (*.bin)
mvl @ » Bibliothéques » Documents » - | +4 | JBASE file (*.dbf)

Excel 97-2003 file (*.xls)
lsm)
Gauss Dataset file (*.dat)

Organiser * Mouveau dossier

’r Favoris — Bibliothegque Documents  GiveWin/PcGive - as Workfile (~.in7; *.bn7)
Inclut: 2 emplacements HTML file (*.htm; *.html)
: Lotus 123 file (*.wkl; *.wk3; *wks)
a Bibliothéques Memn - Micro TSP Mac Workfile (*.*7)
@ Documents Picro TSP Workfile (*owf)
=1 8] articl 02 QDBC Dsn file (*.dsn)
mages = . ODBC Query file (*.dqy)
J} Musique @j Classeurl ;i< R Workspace - as Workfile (*.rdata)
L @j GDP M2 Rats 4.x - as Workfile (*.rat)
E Vidéos Rescue.asd Rats Portable - as Worlkdfile (*.trl)
f— i SAS file (*.sd2; *.sas7bdat)
’ . || Rescuel.asd SAS Program file (*.sas)
L = g9
L ;O'd_'”“te‘” |8 ] Rescue2.asd SAS Transport (XPORT) file (“xpt; *.stc *tpt)
imw Disque local (C3) 7] untitled SPSS file (*.sav)

w data Fateh (D:) — B 5P55 Portable file (*.por)

- [ S Stata file (*.dta)
Text file (*.bet; *.csw: *.pra; *.dat)

Browse Location: || geal Computer - TSP Portable - as Workfile (".tsp)

QDBC Database...
Mom du fichier : -~ |aifiles =) -]

[[] Update default directory [ Cuvrir ] [ Annuler ]

&L Lo

Excel Read - Step 1 of 4

Cell Range
@) Predefined range Sheet: Feuil2

[FEMIZ '] Start cell; | SASL @

) Custom range

Feuil21$A51: $8$12 End cell; sBS12 @

I3
| v

n

BEN
L
LR
op
on W

|

WuHLONGOD D
B
o
w
0

o mE
n
w
o
("]

RN

|| Read series by row (transpose incoming data)

< précedent [ Suvant = | [ Terminer |

Suivant / Suivant/ Suivant /Finish

Workfle: UNTITLED COMPTA COUR - (c\users\f4t3h\docu..| = | (] |
[View[ Procl Object] [Save] SnapshotlFreeze[DetailsH—l [ShowlFetchlStorelDeIetelGenrlSm
Range: 2000 2023 -- 24 obs Filter: *
Sample: 2000 2023 -- 24 obs Order: Name

Bl ¢

& gdp
M resid
M tm2
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iy alsl Al U (3 psiy Ly dbsid) EXcelle wlll syl oo Ligs) 48 055 cldys-
U aglasYl ailad) Clusg Lele oMsmdly wllead) Caliz ol )g L) ool JYs

Sl pizedl) Blax Y ailad Clesg SUL) S ey —laily
13 Wy Bk sas Sls Bviews miby 3 4L Jad) o)

¢ GDP M2 :oldd) bz o)l vz kil o Ntytie ast 01 JUbl ollons aluszaly
e Ay 8l (e ) o Lonis

Open /as Group
Open + as Group
Preview F9 as Equation...
o CtrleC as Factor...
Copy Special... as VAR...

as Systern...

Paste

-. p EViews

File Edit Object WView Pr

T as Multiple series

Add-ins  Window Help PRz e L

Command Update... Ctrl+F5
’ Store to DE...

B Workfile: GDP M2 - (c:y Export to file...

Manage Links & Formulae...

Range: 111 {indexed) — -
Sample:111 — 11 obs Rename...

Delete

okl b @ wl L3 Ladag
tbe borias & Lty gy dhudid) 504 View M 0 g JI-1
View /Graph
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22 Series: GDP Workfile: UNTITLED:Untitled\,

Print | Mame | Freeze

SpreadSheet

21 -10:05
Graph... ]

tsk b (e L1 e ) Bar 2l e )l Slte bl Sl gy

Graph Options
Option Pages
= = Graph type Details
E-Graph Type General:

HIE i type Graphdata:  |Raw data N
: Bosc " Basic graph -

Frame & Size y

(5 Axes & Scaling Specific: Orientation: | Normal - obs axis on bottom ~
Legend Line & Symbol .

[+~ Graph Elements Nane hi

G Spike
Quick Fonts Area Multiple series; |Single graph
Templates & Objects Dot Plot
Distribution
Quantile - Quantile
Boxplot

imio Jo K2 mdy Bl shesl Ko 3 GDP alekdl S ) jglad Ok e boaall—
Copy to clipboard () el ¢ msbil 3 ISl oy 3,Tal) (gl 3l S Lorally +55 Word
: (Ctrl+C)

8
7 .

Copy to clipboard... Ctrl+C
6 Options...
5 | Pin flyower

Add text...
a4 - Add lines 8 shading...

Drraww »
=g T

emplates...

> | Sort...

Remowe selected
1

oo o1 oz ' Sawve graph to disk... o9 10

“oual Jg.‘ij\ J.@E_gj Coller 61“' M} ('MJM CW-’ O g;l k-
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f ln. |

T T T T T T
o0 01 02 03 04 05 o7

Dk LS el 4n 1Quick/Graph plisuiwl g 1 -2

B EVviews - [Workfile: UNTITLED]

[fB§ File Edit Object WView Proc

Options Add-ins Window Help Sample...
Command
‘u"i.ewI ProcI Dbjectl SaveI Sna.pshotl Fr Show ...

Range: 20002010 — 11 obs Graph ...
Sample: 2000 2010 — 11 obs Empty Group (Edit Series)

Generate Series...

Y gdp Series Statistics 3
Group Statistics 3
Estimate Equation...

Estimate VAR...

DB = none | WF = untitled

bl L) K2 e fams 0k e brialhy (Sadl g 5ty i) ol 55 Ladasg

GDP

2 H| |
| | Ll L || ]
0

00 0z 04 06 08 10 12 14 16 18 20 22

g (o dgdadt BN 0y —3
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ol ddoy a5k TM2 9 DDP (ppice (o o) 880l vy s 01 JUbI Slbans plasecal,

Jos il L 2lL) L LsTas group ¢ open W s sl e e bariall pi & Y
(2023 112000 oo oDl izl UL

1AL iy B Gl At e Larally (Vf Janeld ) e Laral aa) o) ol o5

Open— as group

JJL»J;JM

View—Graph— Graph type— Scatter

Viewl Procl Object] [Printl Namel Freeze] Default
GDP| TM2 |
2000 2.355000 0.010000
2001 1.592000 0.502000
2002 3.988000 0.144000
2003 5.067000 0.197000
2004 3.040000 0.186000
2005 3.972000 0.088000
20086 1.428000 0.207000
2007 1.435000 0.290000
2008 0.763000 0.245000
20098 -0.601000 -0.068000
2010 2.870000 0.109000
2011 1.063000 0.223000
2012 0.429000 0.044000
2013 0.602000 0.059000
2014 2.060000 0.127000
2015 1.157000 -0.197000
2016 1.849000 -0.072000

ok bt £

t kb e Je=sy Regression Line £ Fit lines M= 0 ¢

Graph Options

Option Pages

High-Low (Open-Close]

Bubble Plot

XY Line

XY Area

Pie

Distribution
Quantile - Quantile
Boxplot

= Graph Type Graph type Details
e - Raw dita
= Frame & Size Basic graph e
= Axes & Scaling Spedfic: Fit lines: Regression Line
& Legend T rr—
= Graph Elements Iélan: & Syméel Axis borders:  None
= Quick Fonts Spike
= Templates & Objects Area =2 Single graph
Area Band
Mixed
Dot Plot
Error Bar

W Sl e fems ok e Larall
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GDP

-2 -1 0 .1 2 3 4 5 .6

TM2

@ dmpelll wlpnall aglas Y1 patlad Gl Cled 1Ol pisell sl ailadl Cle—4
(Wts o GDP ks ety o5 Lin Mie) ALl ety 25 e s JST Sze 20l
Pl adsy L)

rdl el 1ladd LilexY) jailadl Je Jsed-1-4

View /Descriptive Statistics & Tests / Stats Table

B Eviews - [Series: GDP Workfile: UNTITLE.. - & X

[E8 File Edit Object View Proc Quick Options

Add-ins  Window Help M
Command
\!‘iml Prucl Dbjectl Prupertiesl Plintl N.amel Freeze l Default

SpreadSheet |
- 19:07 -

Graph...

Descriptive Statistics & Tests Histegram and Stats

One-Way Tabulation... Stats Table

T Stats by Classification...

Long-run Variance... Simple Hypothesis Tests
Unit Root Test... Equality Tests by Classification...
Breakpoint Unit Root Test...

Empirical Distribution Tests...

Variance Ratio Test...
BDS Independence Test...

Forecast Evaluation...

Label

DB = none | WF = untitled
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e ba OK e A

[ViewI P‘ro::I Object | Properties ] [ Printl Namem

GDP |

Mean 1.293083
Median 1.513500
Maximum 5.067000
Minimum -6.632000
Std. Dev. 2.266663
Skewness -1.609345
Kurtosis 7.442894
Jarque-Bera 30.08927
Probability 0.000000
Sum 31.03400
Sum Sq. Dev. 118.1685
Observations 24

e Ul Jo Jpemdl tlae dbdod) gl Ko Gl ailadl Je Jsadi-2-4

) cony e e ALl 8 i e e JSE ) BLEYL

View /Descriptive Statistics & Tests /Histogram and Stats

B EViews - [Series: GDP Workfile: UN.. — = 3

B File Edit Object View Proc Quick

Options Add-ins  Window Help
Command

SpreadSheet
Graph...

Descriptive Statistics & Tests
One-Way Tabulation... Stats Table

Histogram and Stats

Correlogram... Stats by Classification...

Leng-run Variance... Simple Hypothesis Tests

Unit Root Test... Equality Tests by Classification...
Breakpoint Unit Root Test...
Variance Ratioc Test...
BDS Independence Test...

Ermnpirical Distribution Tests...

Forecast Ewvaluation...

Label

UE = none WF = untitled

tke e Ok e balls
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Series: GDP
Sample 2000 2023

Observations 24

Mean 1.253083
Median 1513500

4 Maximum  5.067000
Minimum  -6.632000
Std. Dev. 2.266663
Skewness  -1.600345
Kurtosis 7.442894

1

0 . . larque-Bera  30.089927

5 4 3 -2 1 0 1 2 3 4 5 6

]

w

[

Probability  0.000000

Copy dl s ¢ ety 8 JKad) damg 5l (6l ) o barally oo 5951 i 2,809—
&bl 3 LS to clipboard (Ctrl+C)
Lorall) Lgm ity oo GUS gy dsall oyl Julloy o5 1 puine 8k Al j2ilad Olud-—3-4
rolpal) ol oL s e (9l ad5U Enter ;e 200 of open s
GDP TM2 INF
the iy B (g 2gd) o bial laras ¢
Open /as Group
Al ek @

View /Descriptive Stats /Common Sample

(G] Group: UNTITLED Workfile: UNTITLED COMPTA COUR::Untitled...

[ViewlProclObjectl [PrinthamelFreezel [SamplelSheetlStatslSpecl

GbP | T™mM2 | INF |
Mean 1.293083 0.102833 4.386667

Median 1.513500 0.092500 4.230000
Maximum 5.067000 0.502000 9.260000
Minimum -6.632000 -0.197000 0.330000

Std. Dev. 2.266663 0.140340 2.327644
Skewness -1.609345 0.573062 0.446036
Kurtosis 7.442894 4.424974 2.643616

Jarque-Bera 30.08927 3.344153 0.922803
Probability 0.000000 0.187857 0.630400

Sum 31.03400 2.468000 105.2800
Sum Sq. Dev. 118.1685 0.452995 124.6123

Observations 24 24 24

s (28 TM2 3 GDP el INF ezt pine L] & 1dla>She
L s SRR B ke 25 ) e 28
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Edit /Copy (Ctrl+c)

B EViews - [Group: UNTITLED Workfil

Q

.- Object View Proc
Undo Ctrl+Z
Cut Ctrl+X
Copy Ctrl+C

Copy Special...
e Paste Ctrl+V
Mean
| Median Paste Special...
| Maximun Delete
Minimurr
Std. Dev. Find... Ctrl+F
M Replace... Ctrl+R
Kurtosis

MNext E3
| Jarque-E ‘
| Probabili Insert Text File...

A2 BE2NnnNn N4
«

(€] Group: UNTITLED  Workfile: UNTITLED:Untitled\ b=l E .
[ViewlProcl Objecl] [Print[Name[Freeze] lSampIel Sheell Stals[Spec]
GDP | M2 INF | |
Mean 6.363636 123.0000 8.181818 ~
Median 6.000000 120.0000 8.000000
Maximum 10.00000 250.0000 15.00000
Minimum 2.000000 40.00000 3.000000
Std. Dev. 2.730301 62.73595 3.544522
Skewness -0.091988 0.622462 0.323613
Kurtosis 1.842158 2.684794 2.459408
Jarque-Bera 0.629953 0.755880 0.325940
Probability 0.729806 0.685272 0.849617
Sum 70.00000 1353.000 90.00000
Sum Sq. Dev. 74.54545 39358.00 125.6364
Observations 11 11 11

:ngjul\ on by cﬁ\ic:.‘\ Slw-5
sbadl a1 o cled ) Ol :CoV(GDP, M2) pbendad! oy o) Sl—1-5
Ul

Quick /Group Statistics /Covariances
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Range: 20002010 — 11 obs
Sample: 2000 2010 — 11 obs

A resid

Filan) a3 Gulfie

sample...
Generate Series...
Show ...

Graph ...

Empty Group (Edit Series)

Series Statistics
Group Statistics

Estimate Equation...

Estimate VAR...

Descriptive Statistics
Cowvariances

Correlations

Cross Correlogram
Johansen Cointegration Test

Granger Causality Test

tk LSl el 2sls & (@bl JW o b il Lo a) LSl ) 2LSG-

ERCRCHESE U P WY o ) " oo [P

Series List >
List of series, groups, and/or series expressions
gdp TM2|
View | Proc| Object| | Print| Name | Freeze || Sample | Sheet | Stats | Spec

Covariance

GDP

M2

GDP
M2

4.923687
0.085748

0.085748
0.018875

bl 25 03 g 5)ls Bgdunal] JoYI Ladl o3 o= Cov-Var pli- o Bgize oo 5)le A
ol T Ll G?L::J\ o9 TM2 GDP el o o) NS J:.E ("*‘E'“ L}.Bb Ll TM2 3 GDP

Cov(GDP, TM2) = 0.0857,

U Slshad) am ST o Gtk o LY Old 1O it o B3I Olu>—2-5

Var(GDP) = 4.923,

Quick /Group Statistics /Correlations

Var(TM2) = 0.0188
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File Edit Object View Proc Quick|Options Add-ins Window Help

PGy Sample...
Soee '-. ons Generate Series...
close Untitied
Show ...
— . Graph ... S ——
fﬂm UNTITLED CO} Empty Group (Edit Series) o ?@‘, i
|View| Proc | Object || Save|Sna  Series Statistics P jtore| Delete| Genr | Sa
Range: 20002023 - 2¢  Group Statistics 4 Descriptive Statistics >
Sample: 20002023 ~ 2¢  pyimate Equation.. Covariances
g ;dp Estimate VAR... Correlations
& resid Cross Correlogram
M tm2 Johansen Cointegration Test
Granger Causality Test

tb WSTaalall asls 3 el ) LS -
Series List |

List of series, groups, and/or series expressions
GDP TM2|

View | Proc| Object | | Print| Name | Freeze | | Sample | Sheet | Stats | Spec
Correlation

GDP TM2
GDP | 1.000000 @ 0.281279
TM2 | 0281279  1.000000

o Bl Bghadll V1 kb o5 o (hlne Bpiian ag) LLEYI llas Bgiias 8 Bl am
Jolae o8 o ) U L ol a3 A5 ) 08 S kg Al 570 BLEYI (3
101 it Ll el ag TM2 5 GDP oot (o B3 Y

PepprM2 = Ygpprmz = 0.2812
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Lot Jad 1LY — Ll

¢ Eviews goby plisanl Lol Jodt 2N 358 puis 487 ] 4b Glos Ladl) s S
el Lol o) LY 308 (3 okl gudly Ll pudd el ] 248 (L@ ae JoV) uaiall
3 L abg b astas Yl Sl Yl Gan g Eviews b,
tek b a5 ol o4 GDP (e TM2 S 5L ass 01 JUbt gLl JEb) e B3Uas)
ket o L) SCa-1

Quick—Graph— ok
bl @ Yl el et e barall il clel suf wdy series list o g el

L LS” Regression Line ,# Fit lines (3 & Scatter )t Graph type [l ape I 0 =

sk

Graph Options %
Option Pages

=1 Graph Type Graph t:/.DE Detalls
s type General: Graph data Raw data
(4] Frame & Size |Basic graph e
) Axes & Scaling Specific: Fit lines: |Regression Line ~ | options|
[ Legend B
41 Graph Elements Line & Symbol Axis borders:  |None v
[ Quick Fonts Spike
[ Templates & Objects Area Multiple series: |Single graph:
Area Band
Mixed
Dot Plot
Error Bar
High-Low (Open-Close;
Bubble Plot
XY Line
XY Ari
Ple
Distribution
Quantile - Quantile
Boxplot

QW1 Sl e e 0k e Laxall-
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6
5 .
4
3 .
- 2 ST
74 S5y
o p— . r L
1 ° <
-2 ©
-3

ol ks e o o Cpwgptll i) Gy B el e ST S oDl a1 IS I3 e
N
‘Eviews gl y aldsuly LoJi gla}-\ BIRESY CS}Q.J\ -2

) sk s o) o BN T e oA

Quick—Estimate Equation— ok

! S it ol clel 2K 985 Equation Estimation JMs ey JW1 sl mpe gl

S o C el adl & GDP Jazdl jadd ol (S5 @ TM2 S5 W (3 Ly Yl ol jaald
LS- Grall ol diyb sud Lay uidl (3 dedseld) 44, L) 504 Estimation Settings (3
Ay Ladie Ly Iy @) (3 sdezall (2ua))) aledod) sud Sample JYs 09 (Least Squares

P LS AL 355 sb e ey Ly mhsad) iy o585 (S Al 558 g LB o slin)

Equation Estimation

Specification Options

Equation specification

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c{1)+c(2)*X_

Estimation settings

Method: LS - Least Squares (NLS and ARMA)

Sample: | 2000 2023

Annuter

tok b e fes 0k e Lriall da-
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Dependent Variable: TM2
Method: Least Squares
Date: 01/24/25 Time: 11:30
Sample: 2000 2023
Included observations: 24
Variable Coefficient Std. Error t-Statistic Prob.
GDP 0.017415 0.012667 1.374821 0.1830
o] 0.080314 0.032533 2.468717 0.0218

R-squared 0.079118 Mean dependent var 0.102833
Adjusted R-squared 0.037259 S.D. dependent var 0.140340
S.E. of regression 0.137701 Akaike info criterion -1.047807
Sum squared resid 0.417155 Schwarz criterion -0.949636
Log likelihood 14.57368 Hannan-Quinn criter. -1.021762
F-statistic 1.890134 Durbin-\Watson stat 1.885554
Prob(F-statistic) 0.18302%9

tk bW o 23gedl il pils oy el sl s BL JMs e 1 B o Jk-3
P Al 3 gl Slales (il W gles Ceofficient sgesl S5 o
0,0174 : o Jd Jolas 203 -
0,0803 : oo ) ddl Jolxs s
olal (gLl Lokl s o 03kl oladmald g Lal) clas ) o) eles Std-Error sgead M o0 —
10,0325 : 52 ol doll (gylald Lokl 3 50,0126 @52 L
iflax] ded o (3l Oldaal) Cissnn a8laY Lyt (2l ol Statistic ssedll I 0 —
2,468 1 » cold) uxl isgunn dslas] dedy 1,3748 1 a LU bl cisginn
oo oS Al il daad) (1) cosgine aslaxY AUl Al o8l glas Prob syesd) S5 0 —
0,01 5 0,05 ekl (Sstme pr Leiiylin doy g 50all Slalall Bygine e of Bisine )3 521 LSS
6 Akl adal) OF Joi5 W 20 dgiall st o ST G Jl=V1 i colST 1) e (0,1
oo J310,0218 (soly BLL Jlam V1 OV Bysine culdl Ad) Gades i odlel il Uiby Mia &ysine
10,1830 (sobs LAl Jlax=¥) OV (sgims o Sl Joles jiis = 20,105 0,05 Ll lygns
fo JS e p3sadl puis s IS e gl LS

Sl I e Gl 390l Bppeddl) 3080 e Was gl R-Squared ddd) alas 203 @

oo St TM2 3 il 0 %7,91 0OF T R — Squared = 0.0791 :0f oz oMsd

o 33l 8 Wlsis Ly 355 %692,00 4 3l ed) Sy 13 50 3
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OF e oMol ikl M= s :Adjustd R-Squared mall disdl blas 23 @
U (3 S ndl o o Rizdsus 2 Sla OF T Adjustd R — Squared = 0.0372
AL Z3sad) b 8 Bande Rl

of ) e B o 13l WS ks o) i aslasY UL JlaYly laslda @
Las Prob(F — statistic) = 0.1830 ¢ LGl Ju==Yly F — statistic = 1,89
Slgis Gl e pST i il B Jlas V1 0Y LIS Lgine o 390l O mian
gl

I Slsh) Ll el PO e el Al (3 Bl 23 sadl 28T S b L 3L @

L;l v.é..b CJ}«J‘ ﬁ.&.iﬂ\ EJJ\J ol

View—Representations

stimation Command:

LS TM2 GDP C

Estimation Equation:

TM2 = C(1)"GDP + C(2)

Substituted Coefficients:

TMZ = 0.0174153826926"GDP + 0.0803137922299

tk LSl msad) il s S LS
TM2 = 0.0174153826926*GDP + 0.0803137922299

'Eviews goby aldsul apnd! o3t (lugY) #3580 § ol puddi-4
Vol 28 54y 3,54 » &l ods 3 GDP 2 OF 21k 2024 2w 3 TM2 0 Gne 23]
P faadll psi @ el dilate (3 — ikl 3gal— oSl Wslall ey o5
Scalar TM22024 = 0.0174153826926*3.54 + 0.0803137922299
tok b e bt 0k e Lerial) da—
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— [#£) Scalar: TM22024 Workfile: UNTITLED COMPTA COUR:...| — | B |mtdml
‘-,-’-"c-l'k’lle: UN View | Proc | Object PrintINameIFreeze][Edit+jf]

N N0. 141964246961704)

Range: 2000 2 Value [ [ |
Sample: 20002 Tm22024 | 0.141964 A
(Bl ¢

M gdp

&4 inf

£ resid

£ tm2 v
B tm22024 | | < >

0,1419 (s5lds 2024 2w 3 TM2 2 J5f TM22024 Coom

Ié\é\ 5,;:5\3 S;Lé\ ﬁ.\iﬂ\—S
b Lele Ly 3 name oy ol Zigadd o) B30 IV e 3] anppen psl mlsad) B Ay

e —————— . -
[=]Fquation: UNTITLED Workfile: UNTITLED COMPTA CO...| = (=] ¥
[ViewIProcIObject] I Print[ Name[ Freeze] [ Estimate[ ForecastIStats ] Resids] E

[EEE Workfile: U
S 1 Dependent Variable: TM2 |
|View|Proc|Obj|  \Method: LeastS x
Range: 2000 Date: 01/24/25 | OPject Name
Sample: 20000 Sample: 2000 2 {
7@ c Included obseryl Name to identify object 200 charact )
- 1 ’— characters maximum,
% ﬁ#P Variable 16 or fewer recommended
£ resid _ f
bA tm2 GDP Display name for labeling tables and graphs (optional)
= tm22024 c |
R-squared
Adjusted R-squg H
S.E. of regressi Cancel [
< > Untitled| Sum squared re
t Log likelihood . annan-Quinn criter. =T
F-statistic 1.890134 Durbin-Watson stat 1.885554
Prob(F-statistic) 0.183029

Al gl il pE o OK e Laaally @q01 ¥ 5 of Jaill =500l me el -
) sk i workfile Joal) Cals 36U ey pesli B L) (Slodll o A5 da—

Proc —Structure— Resize Curent Page—ok
e o0 DGP oy 83 o &1 ool e 2026 <G End date 5 (39 JW o) mpe gl
:2026-2024
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Workfile Structure

Workfile structure type Date specification

Dated - regular frequency

Frequency: ‘ Annual

Start date: | 2000

End date: ‘ 2026|

SLd els sy anall S A5 e by (el L) lsdd kil eh ok e barall-

bl un LS Yes e brall D

EViews

® Resize involves inserting 1 observations.

Continue?

v 1| m |

;b LSSl Sy 2026 112024 5 o GDP loldl 15 55 ol e

T 2024 | 2025 2026
GDP | 3.54 4.45 5.62

ZoU:T J.@Lg, LS =



D

hilaa) Cilina sy Culiie

@ Series: GDP Warkfile: UNTI
[Viewl Pro-cl Objectl Properties ] [ Pri
5.62
|

2013 0.602000

2014 2.060000

2015 1.157000

2016 1.849000

2017 -0.467000

2018 -0.512000

2019 -0.938000

2020 -6.632000

2021 2.093000

2022 1.927000

2023 2.495000

2024 3.540000

2025 4.450000

2026 5.620000 |

Forecast )i z3sed) 2d& 850 o9 silud) 3 ki ¢ I BQOT 8,02kl dlsball iy o585 5 say—

P I e W gy Lede Larally

f &> 4| blas Forecast name w3 bl jadll o] 2SS 26 byl OF 04 -

(Lp il ) e S LaS)

F2SE o) Jit e damy &t i) (g ) Tkl sad Subad ods 3 S -

Forecast

Forecast of
Equation: EQO1
Series names
Forecast name:
S.E. (optional):

S AR (ot

Forecast sample
| 2000 2026

el )

Insert actuals for out-of-sample

><
Series: TM2
Method
| Static forecast
| (no dynamics in equation)
] Coef uncertainty in S.E. calc
Output
Graph: Forecast ~
observations
Forecast evaluation
cancel

ok b e fams Ok s Lxall, -
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4
00 02 04 06 08 10 12

— TM2F

o o i iy ol i

Forecast: TM2F
Actual: TM2
Forecast sample: 2000 2026
Included chservations: 27
I Root Mean Squared Error 0.131335
e — Mean Absolute Error 0091269
Mean Abs. Percent Error 132.3373
Theil Inequality Coef. 0.468405
Bias Proportion 0.000000
Variance Proportion 0.560941
Covariance Proportion  0.435055|
Theil U2 Coefficient 0.802550|
Symmetric MAPE 82.59417

14 18 18 20 22 24 126

t25E

315b 3 TM2f bs gkl ahollodl el B 08 sl ) O a4~
:2026-2024 5l 556 SN obsl gl LaSTls gl

2000 0.121327
2001 0.108039
2002 0.149766
2003 0.168558
2004 0.133257
2005 0.149488
2008 0.105183
2007 0.105305
2008 0.093602
2009 0.069847
2010 0.1302%6
2011 0.098826
2012 0.087785
2013 0.090798
2014 0.116189
2015 0.100463
2016 0.112515
2017 0.072181
2018 0.071397
2019 0.063961
2020 -0.035185
2021 0.116764
2022 0.113873
2023 0.123785
2024 0.141964
2025 0.157812

EQO1 fit(e, g, forcsmpl="2000 2026") tm2f

Last updated: 01/24/25 - 12:01
Meodified: 2000 2026 =>

:333}\ -6

;) cads Equation & 5136 JYs e

View —Coefticient Diagnostics— Scaled Coefficients—ok
:Elasticity at Means sses & e (S Al @l G0 18 G olinl Joddl Lo Juamsi—
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Scaled Coefficients

Date: 01/24/25 Time: 12:05
Sample: 2000 2023

Included observations: 24

Standardized Elasticity

Variable Coefficient Coefficient at Means
GDP 0.017415 0.281279 0.218991
C 0.080314 MNA 0.781009

Leald) B ek Aall meg Bg M 555 2 pal oyl e Lgzad B)lie o)) Bg M Ol B oS-
:gwj @ Je-7

1) oo Equation a5 330 s e
View —Coefficient Diagnostics— Confidence intervals—ok

Confidence Intervals X

Confidence levels
.90 .95 .99

Arrange in pairs in table

[ | Display graph

tk b e et ok e barally doly 28 (g i) LS LS—

Coefficient Confidence Intervals
Date: 01/24/25 Time: 12:06
Sample: 2000 2023

Included ohservations: 24

90% Cl 95% Cl 99% Cl
Variable Coefficient Low High Low High Low High
GDP 0017415  -0.004336 0.039167  -0.008855 0.043886  -0.018291 0.053122
C 0.080314 0.024451 0.136177 0.012845 0.147782  -0.011388 0.172015

:)AE.L\ CJ}Q..U &;}‘ﬁ -8
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') oo Equation a5 360 Y e

View— Actual-Fitted-Residaul — Actual-Fitted-Residaul Table — ok

QW Jgad W gl

obs | Actual @ Fitted | Residual | Residual Plot
obs Actual Fitted Residual Residual Plot
2000 @ 0.01000 0.12133 -0.11133 lo— | !
2001 | 0.50200 0.10804 0.39396 ! !
2002 | 0.14400 0.14977 -0.00577 I g |
2003 @ 0.19700 0.16856 0.02844 | E |
2004 @ 0.18600 0.13326 0.05274 ! !
2005 @ 0.09800 0.14948 -0.05149 o] !
2006 @ 0.20700 0.10518 0.10182 | |
2007 | 0.29000 0.10530 0.18470 ! !
2008 | 0.24500 0.09360 0.15140 !

2009  -0.06800 0.08985 -0.13785 < |
2010 | 0.10900 0.13030 -0.02130 ! !
2011 | 0.22300 0.09883 0.12417 ! >|
2012 | 0.04400 0.08778 -0.04378 | |
2013 | 0.05900 0.09080 -0.03180 ! K !
2014 | 0.12700 0.11619 0.01081 ! »
2015 | -0.19700 0.10046 -0.29746 | |
2016 | -0.07200 0.11251 -0.18451 | !
2017 | 0.06900 0.07218 -0.00318 ! !
2018 | 0.05700 0.07140 -0.01440 ! !
2019 | -0.03100 0.06396 -0.09496 ! !
2020 @ 0.01200 -0.03518 0.04719 ! !
2021 | 0.06200 0.11676 -0.05476 ! !
2022 | 0.08700 0.11387 -0.02687 ! !
2023 | 0.10800 0.12377 -0.01577 ! !

Fitted sxall 3,0al) o) Lo (532 W) speally Actual paceld adedd) vl e 5312 JsY1 5anli—
Residaul s L) faedb sl i bug ol ) sgaally Residaul Slsd) od e g5 SO s 5aaly

.Plot

Fitted nawedd 8,03l i)l ey Actual izl ddedl) i) s S sl el e Jsad S LS
Residaul sl o3 s

'dl «dy Equation o 860 JMs s

View—Actual-Fitted-Residaul — Actual-Fitted-Residaul Graph — ok

W) S el
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tollas Y1 Lagds 4o b ylus1-9
o S5 Ny ¢ el i) 5 R 3l Sl 0555 0f pall e B iz o
AW K e sV olo )
@w\ @5,:3\ ] Y el Hp ! G @l e d.w\ @3}:3\ & s\as- Y1 1 Ho 4y head) 4o 400
W gl s ds il oda jlasY-
1) wlsbdl o Equation a5 sl JSs -
View— Residual Diagnostics — Histogram-Normality Test— ok
Slilam Y1 jae 14 Kol (s oy ¢ Sl (S ol s o e gl QW1 IS U gl
goly Maximum a3 Jely Median Le.gdly Mean glod) Lo dlS” slosal) L) a2 2ol
&y Kurtusis xb,adly Skewness sls¥l sLisy Std.Dev s)lall S12Yly Minimum i
Jl Jl=Y) 05713) st (Prob LY 1ad Ll Jle=Yy Jarque-Bera jlas) e 44 55V
L)l el e elas W OF e ot ) &l o il LB Bigiall (Sgtme e ST L1 104
10l o sleald Lisg-
Prob;gp = 0.0651 > 0.05
el el s Sl of f
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Series: Residuals
Sample 2000 2023
Observations 24

Mean -1.82e-17
Median -0.015081
Maximum 0.393961
Minimum -0.297463
Std. Dev. 0.134674

Skewness 0.659150

Kurtosis 4525454

0 - - - - Jarque-Bera 5460642
0.2 0.1 0.0 0.1 0.2

0.3 0.3 0.4 Probability 0.065198

[ ST TUR - T I = s v =

[

:JE:..A\ el 41 g als &2 5-10
101 ol Lot sy ikl 3gail) Jandl sl BLS)I dorg e s s 3l

Cov(X,, Uy) = 0
rdlcads s ey (o) sl e ladd sy Ll i) e 87250 Jie U a8 gl
Resid0l sl dudoy TM2 WL Wby Lanodl jl dlades oo IS s Leall 3030 s o
td) s

Quick— Group Statistics — Covariances— ok

AW S e Sl ldly ) Bsiee e fams-

Covariance

RESID GDP
RESID 0.017381 3.93E-17
GDP 3.93E-17 4.923687

o LaS—

COV(GDPt, Ut) =393x1077 =0
‘LEL$A>Q&JL;0GDPM$ML\$M)
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Sdad) il Y m5ed —Lusls
EWH

m ) OLeSewy (Multiple Linear Regression) siadl ) jUZN) =35é sy
.(Independent Variables) aliz.d) wipadl o dsse29 (Dependent Variable) st iz
sda oldly 355 iy (old) el Jo alindl ol sda b 24870 U] Z3sedl s Cugs
o LY atlas Yl Sl e Bubass 350l s tid EViews gy Ls pdsuanss  olsldl
PR

) JEY) 30 Baladl danall 4] Bl aiall s (3 g tadadl Jadt jlugY) 23ed eum—1
Ol 3 b e ol 2das 055 W8 BT Y] coldall (3 2kl Z3ld) G e oylizsl Sl by sdald
el L) UV 308 Slsp ¢ el b Y 3l asl ) deleal) () 8l sl
Sdad! o) ylugY) 5 gl Lol ) Llud—-1-1
Yy = B1 Xyt + BoXor + P3Xze + -+ B Xpe YUVt =1,2,...,n
t = 1: Yl = BO + ﬁlel + ﬁZXIZ + e+ ﬁkxlk + u1
t =2:Y, = Bo+ B1X21 + BoXop + -+ Xk + Uy

t=n:Y, = Bo+ B1Xn1 + BoXnz + . B Xnk + Uy
AW @saall K2 e s als S
Y1 = Xn.(k+1)B(k+1).1 + U(n.1)

V1 1 X1 X1 o X Eo\ Uy
yZ 1 x12 xzz s xkz Bl uz
H . . . 2 .

Yt ’ 1 X1t X721 Xkl ﬁ

Yt 1 Xxin Xoq4 - Xpn \ : ) Un

Bx
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Series List

List of series, groups, and/or series expressions
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fit lines 256 - Regression Line ;s Graph Type 6 il Scatter j1£ ¢-

: & LS Multiple series .» Lower triangular matrix ,u& &

Graph Options

Option Pages

1 Graph Type Graph type Details
[ e ek Groph cata; |Rawdata
(1] Frame & Size |Basic araph e
1 Axes & Scaling Spedific: Fit lines: |Regression Line ~ | options |
(1 Legend
41 Graph Elements Hine & Symbol Ass borders: | None ]
1 Quick Fonts Splke
(1] Templates & Objects Area Multiple series: \Lower triangular matrix hd \
Area Band
Mixed
Dot Plot
Error Bar
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Bubble Plot
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XY Error Bar
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Distribution
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Boxplot
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View— Covariance Analysis

Covariance Analysis

Statistics.
Method:  Ordinary =z
[] covariance [“INumber of cases
Correlation [ Number of obs.
[]ssce [C]sum of weights
t-statistic
Probability | t | = 0
Layout: Single table ~
Sample
110

Balanced sample (listwise deletion)

Partial analysis
Series or groups for conditioning (optional):

Options
Weighting: None ~

Weight series

[]d.f. corrected covariances

Multiple comparison [None -
adjustments:

Saved results
basename:
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lViewlProclObject] [PrinthamelFreeze] [SamplelSheetIStatslSpec]
Covariance Analysis: Ordinary
Date: 03/08/24 Time: 12:05
Sample: 1 10
Included observations: 10
Correlation
t-Statistic
Probability Y L K
Y 1.000000
L 0.996975 1.000000
36.27877 ——
0.0000 -
K 0.989587 0.987236 1.000000
19.44627 17.53233 -——
0.0000 0.0000 -—

ggime L]y &3 bLayY1 Clbles Clu—4
=S covariance analysis 330 I e Sy aald) sl as 2541 LUV oMles sy
Partial analysis &= (3 Lz 5L 0 ol oLl
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Covariance Analysis by
Statistics Partial analysis
Method: |Ordinary - Series or groups for conditioning (optional):
K
[ Covariance [ INumber of cases
Correlation [ INumber of obs.
[Jsscp [ ]sum of weights s
t-statistic o N
. ~
Probability | t | = 0 Weighting: B2
Weight ies:
Layout: | Single table > SIEMEESTES

["]d.f. corrected covariances
Sample i i
Multiple comparison |Ngne -
110 adjustments:

Saved results
Balanced sample (listwise deletion) basename:
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View | Proc | Object | | Print| Name | Freeze | | Sample | Sheet | Stats | Spec

Sample: 110

Partial Covariance Analysis: Ordinary
Date: 03/08/24 Time: 12:14

Included observations: 10
Partial analysis controlling for: K

Correlation
t-Statistic
Probability Y L K
Y 1.000000
L 0.873274 1.000000
4.742042 -—
0.0021 —
K NA NA NA
NA NA —
NA NA —

:Eviews Ty pldsuialy Szl Ss!a.ﬂv-\ )Mﬁ.‘ﬂ\ CA}&.J\ ﬁ.\B—S

RS Vs e bl ol Y] 2308 s sl i sdadl L) SN 2308 e
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Dependent Variable: Y
Method: Least Squares
Date: 03/08/24 Time: 12:17

Sample: 1 10
Included observations: 10
Variable Coefficient Std. Error t-Statistic Prob.
L 0.766828 0.161708 4.742042 0.0021
K 0.203554 0.160964 1.264583 0.2485
C 141.7557 10.71091 13.23469 0.0000
R-squared 0.995082 Mean dependent var 318.0000
Adjusted R-squared 0.993677 S.D. dependent var 83.10636
S.E. of regression 6.608507 Akaike info criterion 6.857918
Sum squared resid 305.7065 Schwarz criterion 6.948693
Log likelihood -31.28959 Hannan-Quinn criter. 6.758337
F-statistic 708.1629 Durbin-Watson stat 2.508384
Prob(F-statistic) 0.000000
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Sample: 2000 2026 -
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Generate Series..

Show ...

Graph ...

Empty Group (Edit Series)

Series Statistics
Group Statistics

Estimate Equation...
Estimate VAR...
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Equation Estimation X

Specification Options

Equation specification

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c{1)+c(2)*X.

YKLC

Estimation settings

Method: |LS - Least Squares (NLS and ARMA) v |
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4 Series: Residuals
Sample 1 10
Observations 10
3
Mean -2.84e-14
Median -2.267026
2 Maximum 1171782
Minimum -7.172953
Std. Dev. 5.828155
Skewness 0785971
1 Kurtosis 2592229
larque-Bera 1.098865
o Probability 0577277
-5 o 5 10
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Series List

List of series, groups, and/or series expressions
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Option Pages

= Graph Type
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Legend
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Quick Fonts
Templates & Objects

Graph type
General:
Basic graph ~

Specific:
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Bar
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Area

Area Band
Mixed

Dot Plot

Error Bar

HiEhfLDw OEEH—CIDSE

Bubble Plot

XY Line
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Distribution
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Boxplot
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Axis borders:
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T 12011(2012(201312014]2015|2016(2017]2018]2019|2020]2021]20222023
CH | 25 (242 22 {20 | 19 | 17 | 15 | 14 |12.3] 10 |12.3|15.2|12.7
GDP| 12|09 |17 21 25|31 |41 4 |47 5 |51]35]41
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Dependent Variable: CH
Method: Least Squares
Date: 01/24/25 Time: 22:00
Sample: 2011 2023
Included observations: 13
Variable Coefficient Std. Error t-Statistic Prob.
GDP -3.316601 0.189795  -17.47467 0.0000
C 27.53825 0.666634 41.30937 0.0000

R-squared 0.965230 Mean dependent var 16.82308
Adjusted R-squared 0.962069 S.D. dependent var 4.842030
S.E. of regression 0.943028 Akaike info criterion 2.861197
Sum squared resid 9.782319  Schwarz criterion 2.948112
Log likelihood -16.59778 Hannan-Quinn criter. 2.843332
F-statistic 305.3640 Durbin-Watson stat 2.306323
Prob(F-statistic) 0.000000
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Critical Values for the Durbin-Watson Statistic (d)
= Level of Significance o = .05
k=1 S k=2 k=3 k=4 k=5

" dL dl‘ dl. dl' dl. dl' dL dl' dL dl'

6 0.61 1.40

7 0.70 1.36 0.47 1.90

8 0.76 1.33 0.56 1.78 0.37 2.29

9 0.82 132 0.63 1.70 0.46 2.13 0.30 2.59

10 0.88 1.32 0.70 1.64 0.53 2.02 0.38 2.41 0.24 2.82

11 0.93 1.32 0.66 1.60 0.60 1.93 0.44 2.28 0.32 2.65

12 0.97 1.33 0.81 1.58 0.66 1.86 0.51 2.18 0.38 2.51
‘> 13 1.01 l 1.34 l 0.86 1.56 0.72 1.82 0.57 2.09 0.45 2.39

14 1.05 1.35 0.91 1.55 0.77 1.78 0.63 2.03 0.51 2.30

15 1.08 1.36 0.95 1.54 0.82 1.75 0.69 1.97 0.56 2.21

16 1.10 1.37 0.98 1.54 0.86 =13 0.74 1.93 0.62 2.15

17 1.13 1.38 1.02 1.54 0.90 1.71 0.78 1.90 0.67 2.10

18 1.16 1.39 1.05 1.53 0.93 1.69 0.92 1.87 0.71 2.06

h—d, = 4—134 = 2.66 1sy dy = 1.34 2sy d; = 1.01 2esi-
101 A4 ase
DW = 2.306 € [2,2.68]
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T 12000 | 2001 | 2002 [ 2003 | 2004 | 2005 | 2006 | 2007 | 2008 | 2009
Y | 87.4]197.6 [ 96.7]98.2]99.81100.5]103.2]1107.8] 96.6 | 88.9
X1]98.6 {101.2]1102.4{100.9]1102.3]101.5]101.6]J101.6{ 99.8 ]1100.3
X2]199.1 [ 99.1 1989 [110.8/108.2]105.6{109.8]1108.7{100.6] 81
X3]108.5{110.11110.4{104.3]1107.21105.8]107.8]103.4{102.7]104.1
T12010]2011|2012]2013(2014)2015]2016]2017]2018| 2019
Y |75.1]1769]84.6]90.6[103.1]1105.1] 96.4 1104.4]110.7]127.1
X1197.6 (9721973 f 96 |99.21100.31100.3]1104.1{105.3]1107.6
X2]68.6170.9|81.4[102.3f 105 [110.5]92.5]89.3 ] 93 ]106.6
X3199.2199.7| 102 | 94.3 [ 97.7 [101.11102.3{104.4]108.5]111.3
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Dependent Variable: Y
Method: Least Squares
Date: 01/24/25 Time: 22:05
Sample: 2000 2019
Included observations: 20
Variable Coefficient Std. Error t-Statistic Prob.
X1 3.897408 0.400325 9.735616 0.0000
X2 0.404365 0.061351 6.590977 0.0000
X3 -0.878886 0.240216 -3.658727 0.0021
C -242.7951 26.79995 -9.059538 0.0000
R-squared 0.938895 Mean dependent var 97.53500
Adjusted R-squared 0.827438 S.D. dependent var 11.83048
S.E. of regression 3.186826  Akaike info criterion 5.332784
Sum squared resid 162.4937 Schwarz criterion 5.531931
Log likelihood -49.32784 Hannan-Quinn criter. 5.371660
F-statistic 81.94784 Durbin-Watson stat 1.053794
Prob(F-statistic) 0.000000
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View— Actual, Fitted, Residuals—Residual Graph
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View— Residaul Diagnostics — Serial Correlation LM Test— ok
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Lags (3 clasW ol sVl dorps 21 o055 Lag Specification el sl sl mpe S5 -

AW w3 W ek LSto include

Lag Specification >

Lags to include:

A LW s e uamss OK dakiall dnm

Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

F-statistic 2.855850 Prob. F(2,14) 0.0912
Obs*R-squared 9.795238 Prob. Chi-Square(2) 0.0552

1ellas Y1 w1 DLy Ko A lae-3
tok b lee ST elas 1 oy gl DLV (e gy Wl (3 i Slel ] a odal) Slis
R e NE R ESNURCHPEEN VNP I JH N S
Generalized Least Squares (GLS) dwall g anll wlay M agy b
Jo¥1 3,4 A ,b—1-3
P I e ) Slazally ) gazall Lol ) Olatt isad) i oo 3kl odb L,
P AU Sl e m3sad) Jamg AR Bl ) o e dR L) AL padl) 03
AoV A b 3yl #3g0di-
Yo = Bo + B1X1e + B2Xoe + B3Xze +ue

19V G d day il 3 gedi-

AYy = Bo + B1AX1: + B2 AX5e + P3AX3 + Uy

AXje = Xjt — Xje—1
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W) Aeded) CiSS I3 G AR b plasaly el IS e kel ) JUL ol 3sadl puid
LS D(Y) D(X1) D(X2) D(X3) C

Dependent Variable: D(Y)
Method: Least Squares
Date: 04/04/24 Time: 17:34
Sample (adjusted): 2001 2019
Included observations: 19 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(X1) 3.084444 0.541097 5.700349 0.0000
D(X2) 0.501433 0.065398 7.667368 0.0000
D(X3) -0.131089 0.272339 -0.481343 0.6372
C 0.449805 0.655364 0.686344 0.5030
R-squared 0.904867 Mean dependent var 2.089474
Adjusted R-squared 0.885841 S.D. dependent var 7.951023
S.E. of regression 2.686451 Akaike info criterion 4.998983
Sum squared resid 108.2552 Schwarz criterion 5.197812
Log likelihood -43.48033 Hannan-Quinn criter. 5.032632
F-statistic 47.55809 Durbin-Watson stat 2.397357
Prob(F-statistic) 0.000000

1 el cp @ B (i e w350t gl e USTHI-
H 9Lt Ogmndly—inyls Sl e OF 42 el il il o
DW = 2.39
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DW = 2.397 € [2.32,3.03]
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View— Residaul Diagnostics — Serial Correlation LM Test— ok
Lags ¢ el goll eVl s LSS 255 Lag Specification el sl skl e I -
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Lag Specification

Lags to include:

Cancel

W LYl S e e ok boaial)

Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

F-statistic 1.006534 Prob. F(2,13) 0.3923
Obs*R-squared 2.547667 Prob. Chi-Square(2) 0.2798

St o ;ST Prob(F — statistic) = 0,39 i ,lesY JGl JlsY1 aad s g
AW At g sllas Iy 315 Doyl 359 ade adall B LS 1105 0,05 2 gl

Ssls g LM = nR? = Obs * R — squared ,L=Y LG Jusy i of LS

Sy poay pdell 0 a5 LWLy 0,05 &gial) Ssies 0 ST Prob(chi — square) = 0,27

(2 ol W s Jlesl & aY) 23 amyl e slas VI o 315 L)

2, kl) ods =as :Generalized Least Squares (GLS) ikl s 2l Sl b iy b-2-3
AW 3l i g 3] el Y1 3 LY AlSCae e sl

Yo = Bo + B1Xie + BoXor + o+ BpXpr + V¢
AW Sl e el alsT Se LS
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Yi = Y1 = Bo(1 = P) + B1(Xye — pX1-1) + B2 (Xoe — PXpp—1) +
+ ﬁp (Xpt - ﬁXpt—1) + (U — pu—1)
AU el BUSG Br Slane cLias) I3 e el (3 B3 gadas 86 wils S Uiy
genrDY =Y —-p*Y(—1)

genr DX1 = X1 — p * X1(—1)
genr DX2 = X2 — p * X2(—1)
genr DX3 = X3 — p * X3(—1)

A Gl sl bt psm (0 @AY byt Joles dad i) LY foles 4oy

S LU Leles 2ad s LoV) 2yl e (313 bLsyl 3somg Wl b ot Ay b 1 49W) Al ol

fk LS
p=1-DW/2
DW = 1.053 23 Of 4£ 0l 35adl IS ad
:Oi-b.”'- ]
p=1-DW/2= 2_;—'053 = 0.4735
p = 0.4735

tk LS W Sl (3 P = 04735 gl LY Jeles 2ad (o sms NS
genr DY =Y —0.4735xY(—1)
genr DX1 = X1 — 0.4735 * X1(—1)

genr DX2 = X2 — 0.4735 x X2(—1)
genr DX3 = X3 — 0.4735 * X3(—1)

bl jelay LS At Sl pldsanly m3sad) piin gk

Sample (adjusted): 2001 2019
Included observations: 19 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
DX1 3.579572 0.583699 6.132561 0.0000
DX2 0.440561 0.071401 6.170231 0.0000
DX3 -0.502477 0.336984 -1.491098 0.1567

C -133.3083 18.13080 -7.352588 0.0000
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Bo = Bs/(1—p) =—-133.30/(1 — 0.4735) = —253,18

P agadl pidn pad Wils Ak k)l 0dd Wity 1 Blgdl g1 Ay b A5 Gl
& = pE—1 + V¢
& = Per—q
G U3 g BLEYY felas Aades &b st sdmg Jo¥1 Byl oo Bl JIUEY i o i S
o) By ol gt Ak il £ Resid o) Aok o dpuatly JMSY) 358 5 oy
P V) (S s g Resid ahoder o Leasd oo 25859 RS S ples

LS RS RS(-1)
HP AP WL QP CRcEwIe

Sample (adjusted): 2001 2018
Included observations: 19 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.

RS(-1) 0.462301 0.233310 1.981490 0.0630
R-squared 0.178683 Mean dependent var -0.063011
Adjusted R-squared 0.178683 S.D. dependent var 2.990587
S.E. of regression 2.710264 Akaike info criterion 4.883165
Sum squared resid 132.2186 Schwarz criterion 4.932873
Log likelihood -45.38007 Hannan-Quinn criter. 4.891578
Durbin-Watson stat 1.536034

%10 &sies Syims Lis Llam) (Ssine 6T LS = 0.4623 Gl LL3YI Jolas 203 OF dd atay

:Theil-Nagar &le>| aldsuinl  pdd (W) 44 lfi—

o
. n*(1-=05DW)+ (k+1)*> 19*(1—0,5DW) + (3 + 1)?
p= nZ — (k + 1)2 - n2— (3 + 1)2
ol oSl 248 Jaoll 3 gudl s LS pam
k =3,DW = 1,053
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_20%(1-0,5%1,053)+ (3+ 1)
p= 202 — (3 + 1)2
robsl gl LS gl lpa) o8 (3 2ugadl gl SIS e
genr DY =Y —0.5348 x Y(—1)
genr DX1 = X1 —0.5348 = X1(—1)
genr DX2 = X2 — 0.5348 x X2(—1)
genr DX3 = X3 — 0.5348 x X3(—1)

P sl o famsy odlel Wi Sl plasinal Z3sed) A i

= 0,5348

Dependent Variable: DY
Method: Least Squares
Date: 03/22/25 Time: 12:55
Sample (adjusted): 2001 2019
Included observations: 19 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
DX1 3.478354 0.585518 5.940843 0.0000
DX2 0.452103 0.071413 6.330809 0.0000
DX3 -0.416676 0.3343985 -1.246060 0.2318
C -117.6596 16.27250 -7.230580 0.0000
R-squared 0.917334 Mean dependent var 46.73888
Adjusted R-squared 0.900801 S.D. dependent var 8.700795
S.E. of regression 2.740398 Akaike info criterion 5.038747
Sum squared resid 112.6467 Schwarz criterion 5.237577
Log likelihood -43.86810 Hannan-Quinn criter. 5.072397
F-statistic 55.48418 Durbin-Watson stat 1.390654
Prob(F-statistic) 0.000000

LY Jeles dad 0i Gl >l ikl ods e :Cochrane-Orcutt ddb :da ) id lali—
St e gl el Wl ) m3sad) I 3 DY Ay Blo) an wls w bl odb Ly Gl

Db psi Ladayg MA 8l Jaw i) 2508 plasaanls @ (AR(1) @3La! o Jg¥1 a5 )l e 3101 BL3) Y

—% 3Ly Log Likelihood e (g ssT5 Schwarzy Akaike Lal aad |5Y (63 7350l
tsk STl g e MA(D) of AR(1) 2edes 0555 0fg Liyins =350l 0585 Of
ck LS dgY phgedl g1

LsY C X1 X2 X3 AR(1)



Equation Estimation

Specification Options

Equation specification

Dependent variable followed by list of regressors including ARMMA
and PDL terms, OR an explicit equation like ¥ =c{1)+c(2)*X.

v x1 x2 x3 c ar(1)|

Estimation settings

Method: LS - Least Squares (NLS and ARMA)

Sample: [ 3000 2019

1,k Option Y= s ¢~
Metod . CLS-

Optimization method :» Eviews legacy-

Equation Estimation

Specification Options

Coefficient covariance ARMA

Covariance

method: Blethod:

Ordinary CLS >

Starting ARMA coefficient values:

d.f. Adjustment OLS/TSLS -

Optimization
Optimization

EViews lega
method: Da0Y]

500

0.0001

[ ] Display settings in output

Maximum iterations:

Coefficient name
Convergence tolerance:

C

Annuler

L s ok s il

Dependent Variable: Y

Method: ARMA Conditional Least Squares (Marquardt - EViews legacy)
Date: 04/06/24 Time: 16:59

Sample (adjusted): 2001 2019

Included observations: 19 after adjustments

Convergence achieved after 10 iterations

“Variable Coefficient Std. Error t-Statistic Prob.

x1 32.142389 0.573682 5.477578 0.0001

x2 0.497557 0.069854 7T.122762 0.0000

X3 -0.144030 0.306107 -0.470523 0.68452

(e -250.3442 38.62508 -6.481389 0.0000

AR(1) 0.811373 0.160703 5.048913 0.0002

R-squared 0.961342 Mean dependent var 98.06842

Adjusted R-squared 0.950296 S.D. dependent var 11.90500

S.E. of regression 2.654136 Akaike info criterion 5.011050

Sum squared resid g98.62214 Schwarz criterion 5.259586

Log likelihcod -42.60497 Hannan-Quinn criter. 5.053112

F-statistic 87.03671 Durbin-\Watson stat 2.149333
Prob(F-statistic) 0.000000

D
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Dependent Variable: Y

Method: ARMA Conditional Least Squares (Marquardt - EViews legacy)
Date: 04/12/24 Time: 11:58

Sample: 2000 2019

Included observations: 20

Convergence achieved after 8 iterations

MA Backcast: 1999

Variable Coefficient Std. Error t-Statistic Prob.
X1 3.915534 0.455572 8.594761 0.0000
X2 0.380268 0.074029 5.136733 0.0001
X3 -0.755390 0.259333 -2.912813 0.0107
C -255.0694 31.07410 -8.208425 0.0000
MA(1) 0.565921 0.215828 2.822093 0.0192
R-squared 0.954495 Mean dependent var 97.53500
Adjusted R-squared 0.942360 S.D. dependent var 11.83048
S.E. of regression 2.840303 Akaike info criterion 5.138016
Sum squared resid 121.0098 Schwarz criterion 5.386950
Log likelihood -46.38016 Hannan-Quinn criter. 5.186611
F-statistic 78.65795 Durbin-Watson stat 1.717931
Prob(F-statistic) 0.000000
Inverted MA Roots -.57

QU 350l ¥ z3gedl g1y
5.13 5.01 Akaike
5.38 5.15 Schwarz
121.0098 98.62 SSR
-46.38 -42.6 Log Likelihood

5Ty SSR s Schwarz s Akaike juak 23 5 5as Ul 5o Jg¥) 35l OF Joad) o gl acley
G L)Y dadel 8,05l 20,8l OB adey Zses AR(1) 2ades 20 0T LS™ Log Likelihood J o3
P =0811. 4%

iy dol) Wby &gt S LY el 3 alisnl deeal) rall Ol a2k sudas dloles (39
Ol L BY Mg 2L ol g V) BLSG 2385 Sk Sl pane cLasVy Slod) a2 (ol 22 1a)1) LY
:p = 0.4738 31U Lls¥ foles 20 d

genr DY =Y —0.4738 xY(—1)
genr DX1 = X1 — 0.4738 x X1(—1)
genr DX2 = X2 — 0.4738 x X2(—1)
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genr DX3 = X3 — 0.4738 x X3(—1)
1ol glay LS aastl ol il Pl m3gadl pdin oo Ladas

Sample (adjusted): 2001 2019
Included observations: 19 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.
DX1 3.579081 0.583719  6.131509 0.0000
DXx2 0.440615 0.071402  6.170830 0.0000
DX3 -0.502056 0.336979 -1.489872 0.1570

C -133.2319 18.12200 -7.351940 0.0000

Sy ol k) 2 on pis e Tl 06 Lo 235adl (3 ga LS 8al Ll s 12
(Sl e
Bo = f5/(1—p) =—133.23/(1 — 0.4623) = —247.77
QW sl L)l - 10 LoV saalal) s a8 b o3l pLd) e &l LSy i Se—
rolad) S LY aedl) sl o &)
DY =Y — 0.4738 * Y(—1)
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Dependent Variable: Y
Method: Least Squares
Date: 03/30/24 Time: 23:24
Sample: 1 25

Included observations: 25

Variable Coefficient Std. Error t-Statistic Prob.

C -0.085270 0.525646 -0.162220 0.8725
X 0.742619 0.071698 10.35767 0.0000

R-squared 0.823459 Mean dependent var 5.038800
Adjusted R-squared 0.815783 S.D. dependent var 2.069634
S.E. of regression 0.888297  Akaike info criterion 2.677597
Sum squared resid 18.14865 Schwarz criterion 2.775108
Log likelihood -31.46997 Hannan-Quinn criter. 2.704643
F-statistic 107.2813 Durbin-Watson stat 2.415743
Prob(F-statistic) 0.000000
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Series List

List of series, groups, and/or series expressions
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@ Y S, o35 Forecast ¥ JMs ey iidl adsk s Y il e e R e
J‘ LS Forecast name

Forecast

Forecast of
Equation: EQO1 Series: Y

Series names Method

Forecast name: m Static forecast

. (no dynamics in equation)
S.E. (optional):
GARCH(optional : Coef uncertainty in S.E. calc

Forecast sample
125

Qutput

Insert actuals for out-of-sample Graph: | Forecast
;
observations

Forecast evaluation

P el 3 s, Jasdd) Cale 3 Rlld) el @ el ) OF 44 ok e Larall
Quick—Graph

bl e 98 LS S ek sl Sl e

Series List

List of series, groups, and/or series expressions
Y resid”2]
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View—Residual Diagnostics—Heteroskedasticity Tests

Heteroskedasticity Tests

Specification
Test type:
Breusch-Pagan-Godfre:

Harvey

Glejser

ARCH

White

Custom Test Wizard...

Regressors:

ZOUJT J‘};-\ C:J.A gsl; J.,D:D

Dependent variable: RESID"2

The Breusch-Pagan-Godfrey Test
regresses the squared residuals on the
original regressors by default.

CcX

Add equation
regressors
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Heteroskedasticity Tests

Specification
Test type:
Breusch-Pagan-Godfrey

Custom Test Wizard...

Regressors:

Dependent variable: abs(RESID)

Harve:
E_ The Glejser Test regresses the absolute

ARCH residuals on the original regressors by
White default.

CX

Add equation
regressors

Heteroskedasticity Test: Glejser
MNull hypothesis: Homoskedasticity

Cancel

) el s Jass ok s Lxall

F-statistic 11.35281 Prob. F(1.23) 0.0026
Obs"R-squared 8261923 Prob. Chi-Square(1) 0.0040
Scaled explained SS 8.167498 Probk. Chi-Square(1) 0.0043
Test Equation:
Dependent Wariable: ARESID
Method: Least Squares
Date: 04/02/24 Time: 11:34
Sample: 1 25
Included observations: 25
“ariable Coefficient Std. Error t-Statistic Prob.
Lo -0.187073 0.268761 -0.696056 0.4934
pd 0.123518 0.036659 3.369393 0.0025
R-squared 0.330477 Mean dependent wvar 0.665199
Adjusted R-sqguared 0.301367 S.D. dependent var 0.543385
S.E. of regression 0.454184 Akaike info criterion 1.335982
Sum squared resid 4. 744509 Schwarz criterion 1.433499
Log likelihood -14.69987 Hannan-Quinn criter. 1.363034
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Heteroskedasticity Tests

Specification
Test type:
Breusch-Pagan-Godfrey

Haweﬁ

ARCH
White
Custom Test Wizard...

Dependent variable: abs(RESID)

The Glejser Test regresses the absolute
residuals on the original regressors by
default.

Regressors:
C x"—1|

Add equation
regressors

Cancel

) )l Je e ok Je lrall

Heteroskedasticity Test: Breusch-Pagan-Godfrey
MNull hypothesis: Homoskedasticity

F-statistic 8.102476 Prob. F(1.23) 0.0091
Obs*R-squared 6.5127286 Prob. Chi-Square(1) 0.0107
Scaled explained SS 4.674247 Prob. Chi-Square(1) 0.0306
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 04/02/24 Time: 10:59
Sample: 1 25
Included observations: 25
Variable Coefficient Std. Error t-Statistic Prob.
1.914432 0.450627 4.248374 0.0003

xn-A -7.062075 2.480981 -2.846485 0.0091
R-squared 0.260509 Mean dependent var 0.725946
Adjusted R-squared 0.228357 S5.D. dependent var 0.964873
S.E. of regression 0.847576 Akaike info criterion 2.583745
Sum squared resid 16.52284 Schwarz criterion 2.681255
Log likelihood -30.29681 Hannan-Quinn criter. 2.8107920
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Specification
Test type:

Filan) a3 Gulfie

Heteroskedasticity Tests

ARCH
White

Breusch-Pagan-Godfrey

HarveE

Custom Test Wizard...

Regressors:

Dependent variable: abs(RESID)

The Glejser Test regresses the absolute
residuals on the original regressors by
default.

c x5

Add equation
regressors

W) el e Jams Ok e Lexall

Heteroskedasticity Test: Breusch-FPagan-Godfrey
Null hypothesis: Homoskedasticity

F-statistic 2.289699 Probk. F(1.23) 0.0057
Obs"R-squared T.192464 FProb. Chi-Square(1) O.0073
Scaled explained SS 5. 182102 Prob. Chi-Square(1) 0.0231
Test Equation:
Dependent Wariable: RESID"™2
Method: Least Squares
Date: 04/02/24 Time: 10:57
Sample: 1 25
Included observations: 25
“ariable Coefficient Std. Error t-Statistic Prokb.
(e -1.975539 o.801822 -2.190609 0.0389

x5 1.0465398 0.343318 3.0473901 0.0057
R-squared 0.287599 Mean dependent var 0.725946
Adjusted R-squared 0.256729 S.D. dependent var 0.954873
S.E. of regression o.831848 Akaike info criterion 2.5465284

15.91533
-29.82855

2.6843794
2.873329

Schwarz criterion
Hannan-Quinn criter.

Sum squared resid
Log likelihood

Jby 23l 8187 (3 Bins By Aedaall )ikl 203 OF L3 5,0l odlel M) 5L IS g
ilaY Aed ST 4l ) Z3gadl Jlasb ey ol ld pde S sgmy e o eSO
CSL“*J‘ on S T [tstatistic = 3,36] a3 OV oV Csﬁ“*j\ 29 B deleal] ALl cissan
3yl edeald 2l Ualy 25
LS5 5580 bl & Las V) s suseees :Breusch Pagan Goldfrey (1979) jles1-2-2-2
Sl e Bnp GaE ade Al (3l e aT 8 QLY s 38 ol ST Al o OIS
9 st LS e g e W s IO e Ll S e Al o e oy @) LS S5
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e @ = 0.05 apal) Ssrune xa asligy (F-Statistic) Hles Y1 aslasY JEL Jla=Y aad s
FSSTIAE (ald) il pds) pdall Bpb b 2 o sea a1 sl
Prob(F — Statistic) < a = 0.05
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A sV 2 e e gled) Wi s sadll

Heteroskedasticity Test: Breusch-Pagan-Godfrey
Null hypothesis: Homoskedasticity

F-statistic 9.337669 Prob. F(1,23) 0.0056
Obs*R-squared 7.218879 Prob. Chi-Square(1) 0.0072
Scaled explained SS 5.181061 Prob. Chi-Square(1) 0.0228

207 Ce 3

Prob(F — Statistic) = 0.0056 < a = 0.05
DA gail) slas V) pls il pde i Sl OF (ol piddl 23 a5 LU
Obs*R- J 53 (5 kas¥ Bl JleoV1 Bls o il 205 ((2d) Jsd 13 d S LS
FOTI3] (bl ilE) pdall i b jad 5 Lk squared
Prob(chi — square) < a = 0.05

Ol e ol Fud s

Prob(chi — square) = 0.0072 < a = 0.05

sVl Ll Wl pae (Ko e e bl 30t OF (ol pial) 223 b5 LWL

SV (Bl el i) b otz Y al L YI s o2 s Whiite jles1-3-2-2
Slshat) wm LY 2398 (8 lites pppize Lt &l 2180 JLas Y s el Yy 35S Sliall el
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P Ep e ke s Jgadly LW AN 2308 pam-
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View—Residual Diagnostics—Heteroskedasticity Tests

ok _le Lazll White i Ley jLasV g 95 54 Test type s oy elar (s Jlodl mipe 10

Al G‘L:;.S\ &L‘ J.pa
Heteroskedasticity Test: White
Null hypothesis: Homoskedasticity
F-statistic 4474837 Prob. F(2,22) 0.0234
Obs*R-squared 7.229216 Prob. Chi-Square(2) 0.0269
Scaled explained SS 5.188479 Prob. Chi-Square(2) 0.0747

Pk WS ALl ag bl iy LN 1B saony
10T e b LY LU QL) N e
Prob(F — Statistic) = 0.0234 < a = 0.05
AN apell sllas VI s Wl s St sgmsy g puall b jais ULy
10l s Obs*R-squared J 93 S obeY Ll LYV s e

Prob(chi — square) = 0.0269 < a = 0.05

P gl el V) ol Wl ade S ssg g pdal) Bdp j2is WL
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o ikl ob Uity :Weighted Least Squares (WLS) doex L1 (s ol Slag M) &3y b-1-3
sVl s ad Wl LoV 23gail] Lo ol I3 e slas V1 s LS pde (St 3dlas
cslas W by (Ol e i Sgd e Jogedl sl il apad e s Y S iy el
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Dependent WVariable: ¥
Method: Least Squares
Date: 03/30/24 Time: 23:24
Sample: 1 25

Included cobservations: 25

“Wariable Coefficient Std. Error t-Statistic Prob.

C -0.085270 0.525646 -0.1682220 0.8725

> 0.742619 0.07 1698 10.35767 0.0000
R-squared 0.823459 Mean dependent wvar 5.038800
Adjusted R-squared o.815783 S.D. dependent var 2.0689634
S.E. of regression 0.888297 Akaike info criterion 26877597
Sum squared resid 18. 14865 Schwarz criterion 2.775108
Log likelihood -31.46997 Hannan-Quinn criter. 2.704543
F-statistic 107.2813 Durbin-YWatson stat 2.415743
Prob{F-statistic) 0.000000

tdl ads Jal) 3 gadl B0 D e
Proc— Spesify/Estimate

ek bW ek

Cquation Cstimation

Specification Options

Equation specification
Dependent varlable followed by list of regressors Including ARMA
and PDL terms, OR an explicit equation like Y—c(1)+c(2)*X.

Eslimalion sellings
Method: LS - Least Squares (NLS and ARMA)

Sample: ‘ 125
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1l Options 4] ads odel sl Jlsd) mn I35 (o
Covariance method = 3 Ordinary £ Coefficient Covariance JM= .-

Weight s+ 3 1/XA5 6 Ls” Type s+ @ Inverse std.dev £ Weights JYs -
W Glejser ;e Ly bl (Wl pde (i (o Lz Y by Lin) 1obsl el LS series

(JaY) CAM\ PY QOISR [

Equation Estimation

Specification Options

Coefficient covariance Weights

Covariance n . =
TRk Ordinary Type: Inverse std. dev.

Info matrix: OPG

Weight | 1/x™.5
series:

d.f. Adjustment Scaling: EViews default w

Optimization Qutliers / indicator saturation

Optimization N . .
e~ Gauss-Newton [ ] Auto-detection Options

Step method: [Marquardt

IMaxi mum iterations: 500

Coefficient name
Convergence tolerance: 0.0001
c

Display settings in output

Annuler J

ok b e e 0k s Lxall

Dependent Variable: Y

Method: Least Squares

Date: 04/02/24 Time: 16:55

Sample: 1 25

Included observations: 25

Weighting series: 1/X*.5

Weight type: Inverse standard deviation (EViews default scaling)

Variable Coefficient Std. Error t-Statistic Prob.
C -0.063678 0.407403 -0.156302 0.8772
X 0.739490 0.063625 11.62255 0.0000

aa k)l odb sy :Generalized Least Squares (GLS) doesl! (s puall Olay N iy b—2-3
AU ol I e ells W s Sl pae (S adblee 0

(98]
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Proc—Spesify/Estimate
ek bW ek

Equation Estimation

Specification Options

Equation specification

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

Estimation settings

Method: LS - Least Squares (NLS and ARMA)

Sample: [ 5

| OK Annuler

1, Options ) cads oMel sl ol xppe SV o
Covariance method ©\= (3 HC(various) £ Coefficient Covariance JMs -

L= 3 l/@stdev(resid) 5 LS Type = 3 Inverse std.dev % Weights JM= .-
1ol gk LS” Weight series
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Equation Estimation

Specification Options

Coefficient covariance Weights
Covariance
method:

i Weight 1/@stdev(resid
Info matrix: |OPG e ‘ j@ ( )]

HC (various) Type: Inverse std. dev.

Scaling: EViews default

HC method: HC2 (bias adjusted) ~

Optimization

Optimization  [Ganss-Newton
method:

Step method: |Marquardt

IMaximurm iterations: 500

Coefficient name
Corwvergence tolerance: 0.0001
[c

Display settings in output

| OK Annuler

L o ban Ok s ekl

Dependent Variable: Y

Method: Least Squares

Date: 04/02/24 Time: 17:29

Sample: 1 25

Included cbservations: 25

Weighting series: 1//@STDEV(RESID)

Weight type: Inverse standard deviation (EViews default scaling)
MacKinnon-White (HC2) heteroskedasticity-consistent standard errors &

covariance
Variable Coefficient Std. Error t-Statistic Prob.
C -0.085270 0.404920 -0.210585 0.8351
X 0.742619 0.073803 10.06222 0.0000

Sl M Ad b sl =3pedl pud o5 3k b o b iy :White Lybal cllas-Y) T b -3-3

Al el uall CS}AJJ\ 3L M e g‘: Gl 3 Wb LS i) (g 20l
Proc—Spesify/Estimate

ok Lo W el
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Equation Estimation

Specification Options

Equation specification

Dependent variable followed by list of regressors including ARMA
and PDL terms, OR an explicit equation like Y=c(1)+c(2)*X.

Estimation settings

Method: |LS - Least Squares (NLS and ARMA)

Sample: [ 55

gitoa

OK Annuler

Options 4} cads oDl ot mpe JNs am

Covariance method «\= (3 Huber-White ;£ Coefficient Covariance JM= .-

Equation Estimation

Specification Options

Coefficient covariance
Covariance
method:

Info matrix OPG

'Huber-White

d.f. Adjustment

Optimization

Optimization  [Gauss-Newton
metod:

Step method: |Marquardt

MMasimum iterations: 500

Corvergence tolerance 0.0001

Display settings in output

“oluaf b LS

Weights
Type:

Weight
series:

Scaling: EViews default ~

Coefficient name

|e

o L e s ok o il
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Dependent Variable: v

Method: Least Squares

Date: 04/03/24 Time: 10:36

Sample: 1 25

Included observations: 25

Huber-White-Hinkley (HC1) heteroskedasticity consistent standard errors
and cowvariance

“Wariable Coefficient Std. Error t-Statistic Prob.

C -0.085270 0.397750 -0.214382 0.8321

X 0.742619 0.072413 10.25529 0.0000
R-squared 0.823459 Mean dependent var 5.038800
Adjusted R-squared 0.815783 S.D. dependent var 2.069634
S.E. of regression 0.888297 Akaike info criterion 2.68T77597
Sum squared resid 18.14865 Schwarz criterion 2.775108
Log likelihood -31.46997 Hannan-Quinn criter. 2.704643
F-statistic 107.2813 Durkin-VWatson stat 2.415743
Prob(F-statistic) 0.000000 Wald F-statistic 105.1710
Prob(Wald F-statistic) 0.000000

Dependent WVariable:
Method: Least Squares
Date: 03/30/24 Time: 23:24
Sample: 1 25

Included observations: 25

“ariable Coefficient Std. Error t-Statistic Prob.

C -0.085270 0.525646 -0.162220 0.8725

> 0.742619 0.071698 10.35767 0.0000
R-squared 0.823459 Mean dependaent var 5.038800
Adjusted R-squared 0.815783 S.D. dependent var 2.069634
S.E. of regression 0.888297 Akaike info criterion 2677597
Sum squared resid 18.14865 Schwarz criterion 2.7F75108
Log likelihood -31.46997 Hannan-Quinn criter. 2.704643
F-statistic 107.2813 Durbin-WWatson stat 2.415743
Prob(F-statistic) 0.000000

Zosed) @ eVl by Ol e (o DlasY aald) olgbdl ki dudm pskiy b Ve AU

ks 3,455 il

sl I3 L sLasy (X)) sy (Y) clddl Je W) e gl i) olball il S 008 Ju
2023-1984

1984 1985 1986 | 1987 | 1988 | 1989 | 1990 | 1991 | 1992 | 1993
3.69 4.39 4.75 6.03 | 1247 | 1298 | 14.2 | 14.76 | 1532 | 16.39

11522 | 13598 | 119.34 | 114.96 | 187.05 | 243.92 | 267.43 | 238.71 | 295.94 | 317.78
1994 1995 1996 | 1997 | 1998 | 1999 | 2000 | 2001 | 2002 | 2003

17.35 1777 | 17.93 | 1843 | 1855 | 18.8 | 18.81 | 19.04 | 19.22 | 19.93
216 240.35 | 386.57|261.53 | 249.34 1 309.87 | 345.89 | 165.54 | 196.98 | 395.26
2004 2005 2006 | 2007 | 2008 | 2009 | 2010 | 2011 | 2012 | 2013
20.12 | 20.33 | 20.37 | 20.43 | 21.45 | 22.52 | 22.55 | 22.86 | 24.2 | 24.39

X| | <] X<| =] =<]|X]|-
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406.34 | 171.92 |303.23 1377.04 | 194.35|213.48 1 293.87 | 259.61 | 323.71 1 275.02
2014 2015 2016 | 2017 | 2018 | 2019 | 2020 | 2021 | 2022 | 2023
24.42 25.2 255 | 26.61 | 26.7 | 27.14 | 27.16 | 28.62 | 29.4 334
109.71 | 359.19 | 201.51|460.36 | 447.76 | 482.55 | 438.29 | 587.66 | 257.95 | 375.73

NN

Yo = Bo + b1 Xt + Up 1 QW1 lasV) 2348 5061

<| x| = <

Ol Z3gedl Sl Al o I o sl Y1 L5 Wl pde (St 59y e 1STE-2
Breusch Lzl (Glejser Test Ll plisanl slos 8 s Wl ate Sis sgmy pes1-3
¢White ,Lz=) (Pagan Goldfrey
for JS sl sl ) s Wl e S ddlas (54
¢Weighted Least Squares (WLS) i s pall ol M a5 b —
¢Generalized Least Squares (GLS) sl a0l ol M a3 b —~
:
Y g i

Dependent WVariable: Y
Method: Least Squares
Date: 03/30/25 Time: 11:13
Sample: 1984 2023
Included observations: 40

“ariable Coefficient Std. Error t-Statistic Prob.

X 10.20903 2.093352 4.876882 0.0000

C 83.43058 43.41149 1.921855 0.0621
R-squared 0.384954 Mean dependent var 2B83.5735
Adjusted R-squared 0.368768 S.D. dependent var 112.6752
S.E. of regression 89.52053 Akaike info criterion 11.87552
Sum squared resid 304529.2 Schwarz criterion 11.95996
Log likelihood -235.5104 Hannan-Quinn criter. 11.90505
F-statistic 23.78398 Durbin-\Watson stat 1.893898
Prob(F-statistic) 0.000019

:‘;\}J\Muvédw‘y;wiﬂ\‘ﬁugue” ’gg 359 o oSl — e

Pl s ) 0 S e
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View— Actual, Fitted-Residual— Residual Graph
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600
500
400
300 A TV AR\ '/ 300
200 \ \ Yik /200
[ — N Y A W | / VAR - |
-100 N VAR L
200 \
-300
1985 1990 1995 2000 2005 2010 2015 2020
Residual Actual Fitted
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‘Breusch Pagan Goldfrey ,\:1-1-3 4

A LYl ils e e WLk e sl

Heteroskedasticity Test: Breusch-Pagan-Godfrey
Null hypothesis: Homoskedasticity

F-statistic 8.601881 Prob. F(1,38) 0.0057
Obs*R-squared 7.383291 Prob. Chi-Square(1) 0.0066
Scaled explained SS 6.626359 Prob. Chi-Square(1) 0.0100

207 Ce 3

Prob(F — Statistic) = 0.0057 < @ = 0.05
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Heteroskedasticity Test: White
Null hypothesis: Homoskedasticity

F-statistic 4.306868 Prob. F(2,37) 0.0208
Obs*R-squared 7.553633 Prob. Chi-Square(2) 0.0229
Scaled explained SS 6.779238 Prob. Chi-Square(2) 0.0337

107 e b LY LU QL) Y e
Prob(F — Statistic) = 0.0208 < a = 0.05
A sl llos W ol (WU ek (St g By pkall B8 e ULy
:Glejser Test jlz>1-3-3 =
Regressors ;s cpldl ild puad ) [S2) 50 LS” Glejser Test LYl g5 sud-
eSS O A IS s
X 5 XA-1 5/ XA.5
fk LS ok IS sy o3y

Heteroskedasticity Tests >

Specification

Test type:

Breusch-Pagan-Godfrey Dependent variable: abs(RESID)

Harve

Eﬁ_ The Glejser Test regresses the absolute
ARCH residuals on the original regressors by
White default.

Custom Test Wizard...

Regressors:

Cx

Add equation
regressors

OK | | Cancel
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Heteroskedasticity Test: Glejser
Null hypothesis: Homoskedasticity

F-statistic 14.50431 Prob. F(1,38) 0.0005
Obs*R-squared 11.04999 Prob. Chi-Square(1) 0.0009
Scaled explained SS 10.89021 Prob. Chi-Square(1) 0.0010
Test Equation:

Dependent Variable: ARESID
Method: Least Squares
Date: 03/30/25 Time: 11:31
Sample: 1984 2023

Included observations: 40

Variable Coefficient Std. Error t-Statistic Prob.
C -12.76768 2267540 -0.563083 0.5767
X 4.164230 1.093434 3.808452 0.0005

Heteroskedasticity Tests X [

Specification

Test type:

Breusch-Pagan-Godfrey Dependent variable: abs(RESID)

Harve

E_ The Glejser Test regresses the absolute
ARCH residuals on the original regressors by
White default.

Custom Test Wizard...

Regressors:
c x~-1]

Add equation
regressors

OK | | Cancel |

W) el e Jams ok e Lexall
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Heteroskedasticity Test: Glejser
MNull hypothesis: Homoskedasticity

F-statistic 8.362466 Prob. F(1,38) 0.0063
Obs*R-squared 7.214858  Prob. Chi-Square(1) 0.0072
Scaled explained SS 7.110531 Prob. Chi-Square(1) 0.0077

Test Equation:

Dependent Variable: ARESID
Method: Least Squares
Date: 03/30/25 Time: 11:34
Sample: 1984 2023

Included observations: 40

Variable Coefficient Sid. Error t-Statistic Prob.
C 97.26187 12.58135 7.730639 0.0000
xr-1 -426.6728 147.5461 -2.891793 0.0063

Heteroskedasticity Tests

Specification

Test type:
Breusch-Pagan-Godfrey Dependent variable: abs(RESID)

Harve:
E_ The Glejser Test regresses the absolute

ARCH residuals on the original regressors by
White default.
Custom Test Wizard...

Regressors:
c x5

Add equation
regressors

AU Sl s Jass oK s Lkl
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Heteroskedasticity Test: Breusch-Pagan-Godfrey
Null hypothesis: Homoskedasticity

F-statistic 7.643420 Prob. F(1,38) 0.0087
Obs*R-squared 6.698376 Prob. Chi-Square(1) 0.0087
Scaled explained SS 6.011662 Prob. Chi-Square(1) 0.0142

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 03/30/25 Time: 11:37
Sample: 1984 2023

Included observations: 40

Variable Coefficient Std. Error t-Statistic Prob.
C -14005.73 7979.573 -1.755199 0.0873
Xr5 4982.480 1802.195 2.764674 0.0087

JWby 3Ll 8187 (3 Rgian By Radaad) 5,0l 23 OF LS 5al) oSl B3 3Ll I35 ey
ilaY ded 5T 4l ) Z3gadl Jlasl oy ol ild e S sgmy e Jo eSO
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X1, X2, X3, sl lpaidl 2ns Y e el oy @A olkall L S :09 Jud
R VEUNG WPV Ls X4

Model X1 X2 X3 X4 Y

1 11600 846 32 650 5.7
2 12490 993 39 790 5.8
3 10450 899 29 730 6.1
4 17140 1390 44 955 6.5
5 14825 1195 33 895 6.8
6 13730 658 32 740 6.8
7 19490 1331 55 1010 7.1
8 25000 1597 74 1080 7.4
9 22350 1761 74 1100 9
10 36600 | 2165 101 1500 11.7
11 22500 1983 85 1075 9.5
12 31580 1984 85 1155 9.5
13 28750 1998 89 1140 8.8
14 22600 1580 65 1080 9.3
15 20300 1390 54 1110 8.6
16 19900 1396 66 1140 7.7
17 39800 | 2435 106 1370 10.8
18 19740 1242 55 940 6.6
19 38990 | 2972 107 1400 11.7
20 50800 | 2958 150 1550 11.9
21 36200 | 2497 122 1330 10.8
22 47700 | 2496 125 1670 11.3
23 36950 1998 89 1560 10.8
24 26950 1997 92 1240 9.2
25 36400 1984 85 1635 11.6
26 50900 | 2438 97 1800 12.8
27 49300 | 2473 125 1570 12.7

:

b WS sl Yl el i psii- 1
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Dependent Variable: Y
Metheod: Least Squares

Date: 04/20/24 Time: 17:34

—_
S
|

Sample: 1 27
Included observations: 27
Wariable Coefficient Std. Error t-Statistic Prob.
X1 3.39E-05 4.51E-05 0.752739 0.4596
X2 0.001208 0.000722 1.672661 0.1086
X3 -0.003742 0.015030 -0.2489%56 0.8057
X4 0.003728 0.001300 2.868568 0.0089
C 1.838006 0.793367 2.316716 0.0302
R-squared 0.9258520 Mean dependent var 9.125630
Adjusted R-squared 0.916706 5.D. dependent var 2.256242
S.E. of regression 0.651169  Akaike info criterion 2.145480
Sum squared resid 9.328454 Schwarz criterion 2.385450
Log likelihoeod -23.96398 Hannan-Quinn criter. 2.216835
F-statistic 72.53647 Durbin-Watson stat 1.974524
Prob(F-statistic) 0.000000

18 il Ol pil) 45331 DL Y1 CMeles Sl S4B i BuscB—1-5

U wlslad) a A5 LLENY @ Yales Bghize 24D 2304
open—as group—ok

view —covarionce analysis —correlation

Covariance Analysis: Ordinary
Date: 04/20/24 Time: 17:36
Sample: 1 27

Included cbservations: 27

Covariance
Correlation X1 X2 X3 X4
X1 1.53E+08
1.000000
X2 7071293. 387582.4
0.918481 1.000000
X3 368815.3 19147.21 1035.237
0.926920 0.955880 1.000000
X4 3609666. 165280.1 8452.126 95068.79
0.946676 0.861033 0.851975 1.000000
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Quick—group statistics—correlation

skl o Jomaty

Series List X

List of series, groups, and/or series expressions

OK Cancel

S T L S S By P QECIERSE

@Group: UNTITLED Workfile: UNTITLED COR VAR EX HOMO:=CO...| = (=] u
[View] Proc[Objectl [Printl NameIFreezel [Samplel Sheetl Stats[Spec]

Correlation
Y X1 | | | |
Y 1.000000 0.942597 ~
X1 0.942587 1.000000
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(6)Group: UNTITLED Workfile: UNTITLED COR VAR EX HOMO:CO... = | ) st

[View[Proc[Objectl [Print[Name[Freezel [Sample[SheetlStats[Specl

Correlation
Y | X1 X2 X3 X4 |
Y 1000000 0942597 0908790  0.888304  0.944740 &
X1 | 0942597  1.000000 0918481  0.926920  0.946676
X2 | 0908790 00918481  1.000000  0.955880  0.861033
X3 | 0888304 0926920  0.955880  1.000000  0.851975
X4 | 0944740 0946676  0.861033  0.851975  1.000000

o hLaNl G Bl o a) 5uEl) dlee o8 BLol ke L) Jgadl (3 23 sl

Y

B; Tyx
X1 0.000034 1 0.942
X2 0.001208 10.908
X3 -0.0037 10.888
X4 0.0037 0.944

e el U Joles 8Lal OF 58 Gmsn Ty g3 LY Jolas 3,Lal OF LamS oDl Joudt IS s
AN el (3 okl o) (St ey e Wy 1y

VIF oildl e Jolao 1 5us81-3-5

tob LS VIF ol oseias bales o3 oLt BVIEWS oly IS 0 poi

&l g.»éub CJ}-A.J\ ﬂw sdel N

view —Coefficient diagnostics — Variance inflation factors
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Variance Inflation Factors
Date: 04/27/24 Time: 21:58
Sample: 1 27

Included observations: 27

Coefficient Uncentered Centered

Variable Variance VIF VIF
X1 2.03E-09 123.1529 19.79194
X2 5.21E-07 120.6943 12.86886
X3 0.000228 102.7455 14.89225
X4 1.69E-06 163.3543 10.22598
C 0.629431 40.07976 NA

(Centered <t e 2% 7350l VIF o8 Jo st ol ade famall o3lel Joidl o Lol
(Uncentered VIF) <.t e s ¥ 3504 VIF 35 VIF)

5 LS Jguoell W) ssaall 3 VIF o3 568 o5t 1Ly cold) ddl o Ly () il 2350l
T3l @ (b saad) sgey e J 1y 10 o ST Slad) mead VIF o8 0 la>3g a0 050
Aal

U3 2kl sl Bl e dezes 1 Jad suadl i d-las—6
AIC e @b oo OVl J2a¥) JLasY1-1-6
:Backward Elimination Method (- | cladl 3,k aliswuwt-1-1-6

t b ST AIC jlas i gl sinl o5y dlanad) Ol |ST2hob sl iz pol o

Dependent Variable: Y
Method: Least Squares
Date: 04/27/24 Time: 21:58
Sample: 1 27
Included cobservations: 27
Wariable Coefficient Std. Error t-Statistic Prob.
x1 3.39E-05 4. 51E-05 0.752739 0.45396
x2 0.001208 0.000722 1.8726861 0.1086
X3 -0.003742 0.015030 -0.248956 0.8057
P 0.003728 0.001300 2.868568 0.0089
C 1.838006 0.793367 2.316716 0.0302
R-squared 0.829520 Mean dependent var 9.1296830
Adjusted R-squared 0.9168706 S.D. dependent var 2.256242
S.E. of regression 0.851169 Akaike info criterion 2.145480
Sum squared resid 9.328454 Schwarz criterion 2.385450
Log likelihood -23.96398 Hannan-Quinn criter. 2.216835
F-statistic T2.53647 Durkbin-\Watson stat 1.974524
Prob(F-statistic) 0.000000
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[View]PrDc]Object] [Print]Name]Freeze] [Eslimale]FDrecasl]Stats[ Residsl [ViewIPrDc] Object] l PrintINameIFreezel [Estimate[FDrecastIStats] Resids]
Dependent Variable: Y Dependent Variable: Y
Method: Least Squares Method: Least Squares
Date: 04/27/24 Time: 22:05 Date: 04/27/24 Time: 22:05
Sample: 127 Sample: 127
Included observations: 27 Included observations: 27
Variable Coefficient ~ Std. Error  t-Statistic ~ Prob. Variable Coefficient Std. Errer t-Statistic Prob.
X2 0.001257  0.000712  1.765101  0.0908 X1 4.08E-05 4.66E-05 0.875120 0.3906
X3 0.001208  0.013387  0.090348  0.9288 X3 0.014052 0.011025 1.274478 0.2152
X4 0.004491  0.000807 5.565140  0.0000 X4 0.003986 0.001340 2.974308 0.0068
C 1411427 0549973 2566357  0.0173 C 2.123046 0.804563 2638758 0.0147
R-squared 0.927705 Mean dependent var 9.129630 R-squared 0.920557 Mean dependent var 9.129630
Adjusted R-squared 0.918275 S.D. dependent var 2.256242 Adjusted R-squared 0.910195 S.D. dependent var 2.256242
S.E. of regression 0.645005  Akaike info ¢riterion 2.096835 S.E. of regression 0.676139  Akaike info criterion 2.191118
Sum squared resid 9.568710  Schwarz criterion 2.288811 Sum squared resid 10.51478  Schwarz criterion 2.3830%4
Log likelihood -24.30727  Hannan-Quinn criter. 2.153919 Log likelihood -25.58009 Hannan-Quinn criter. 2.248202
F-statistic 98.38018  Durbin-Watson stat 1.976572 F-statistic 88.83863 Durbin-Watson stat 2.153690
Prob(F-statistic) 0.000000 Prob(F-statistic) 0.000000
Dependent Variable: Y Dependent Variable: Y
Method: Least Squares Method: Least Squares
Date: 04/27/24 Time: 22:06 Date: 04/27/24 Time: 22:07
Sample: 127 Sample: 1 27
Included observations: 27 Included observations: 27
Variable Coefficient  Std. Error  t-Statistic ~ Prab. Variable Coefficient  Std. Errer t-Statistic Prob.
X1 290E-05 397E-05 0.731055 04721 X1 0.000135 3.24E-05 4.158221 0.0004
X2 0.001081  0.000500  2.162834  0.0412 X2 0.001453 0.000822 1.767754 0.0904
X4 0.003803 0.001238  3.071555  0.0054 X3 -0.013739 0.016762 -0.819653 0.4208
C 1.824167 0775111  2.353427  0.0275 o} 3.777881 0475614 7.943175 0.0000
R-squared 0929322 Mean dependent var 9.129630 R-squared 0.903158 Mean dependent var 9.129630
Adjusted R-squared 0.920103  S.D. dependent var 2.256242 Adjusted R-squared 0.890527 S.D. dependent var 2.256242
S.E. of regression 0.637752  Akaike info criterion 2074219 S.E. of regression 0.746516  Akaike info criterion 2.389154
Sum squared resid 9.354734  Schwarz criterion 2.266185 Sum squared resid 12.81758 Schwarz criterion 2.581130
Log likelihood -24.00196  Hannan-Quinn criter.  2.131304 Log likelihood -28.25359 Hannan-Quinn criter. 2.446239
F-statistic 100.8059  Durbin-Watson stat 1.990364 F-statistic 71.50048 Durbin-Watson stat 1.612164
Prob(F-statistic) 0.000000 Prob(F-statistic) 0.000000

OF ot ged) pm ol 13 (sl aall smg 3sadl o Yl 2% () phtl) oty 95 U3 Ay
JSS 2390l AIC Jlns 2ad o 3T 4 AIC jlms 208 05SS
2,074 @3l AIC jlrs 2ad 055 i s 0Y X3 9a Yl % sl a1 Jo¥) Al L1 8

5T 29 2,023 (s5ld AIC jlons i 055w ie OV X1 g8 % ol il o) dl- b1 8
2,074 slus @y S8 z350ill AIC jlins 2ed e

2,023 sl @y JSS 3g0dl o 1T AIC jlme i 0f ud i (s s s s - 0 3
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il L ziged! AIC i il Bl A @ AIC d
1 Y (C, X1, X2, X3, X4) 2.1454 X1 :2,096
X2 :2,191
X3 :2,074
X4 :2,389
2 Y (C, X1, X2, X4) 2,074 X1 :2,023
X2 :2,185
X4 :2,343
3 Y (C, X2, X4) 2,023 X2 :2,345
X4 :2,827
192 21 Uil 30l aiag
Dependent Variable: Y
Method: Least Squares
Date: 04/27/24 Time: 22:59
Sample: 127
Included observations: 27
Variable Coefficient  Std. Error t-Statistic Prob.
X2 0.001311 0.000384 3.415122 0.0023
X4 0.004505 0.000775 5.811720 0.0000
c 1.392276 0.496884 2.802013 0.0099
R-squared 0.927679 Mean dependent var 9.129630
Adjusted R-squared 0.921653 S.D. dependent var 2.256242
S.E. of regression 0.631536 Akaike info criterion 2.023116
Sum squared resid 9.572106 Schwarz criterion 2.167098
Log likelihood -24.31206 Hannan-Quinn criter. 2.065929
F-statistic 153.9275 Durbin-Watson stat 1.972076
Prob(F-statistic) 0.000000

:Forwad Selection Method sL¥! I G &b alusuwl-2-1-6

Loz psi LoV A=A (3 sl Jo pndi gkt S ) pinedd Z3sadl piin psk AR ods (3

Joms Bad sy 3K Bag)l i psd O3] 8pende Wlpite Ayl Lyl Liag o35 KSIAIC jlas 2

35 SAIC

G Ly Yol giel = s adl sag AIC Lk 203 BERRERURPRURNCIER P (- IEN L
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AlIC Jlrs 3ad g paady @i Jo S5l wlpadl SL 230ad) Jsb psis iU ALt (8
Aad JB) Lung Yol ol (o) i) sy (8 ) 23sadl Blie 4 Lok (sl s Zad BT (63 34adls

X2 gn p3sed) J) sl o W adt 03) 2,34 6 B 292,023 g5bes AIC Lk
o STAIC Jlrs 2 055 X3 of X1 e Jlsal dis ol LS al U ol 3 :ddW) a1 8
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al> L) Tigedl AIC &8 2ol Blo) d- § AIC Led

1 Y (©) /1 X1:2,382
X2 :2,827
X3:3.019
X4 :2,345

2 Y (C, X4) 2,345 X1:2,185
X2:2,023
X3:2,149

3 CONS (C, POIDS, CYL) 2,023 X1 :2,074
X3 :2,096
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Dependent Variable: CA
Method: Least Squares

Sample: 2022Q1 2024Q4
Included observations: 12

Date: 10/21/25 Time: 11:08

Variable Coefficient Std. Error t-Statistic Prob.
T 1.374126 0.567722 2.420420 0.0360
C 4.484848 4.178321 1.073361 0.3083

CA, = 1.3741T, + 4.4848

) 8 dsh CAp 3l o8 3sadl i e

obs CA, CA .
2022Q1 3 5.8589
2022Q2 5 7.2331
2022Q3 12 8.6072
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20220Q4 20 9.9813
2023Q1 11.3554
2023Q2 8 12.7296
2023Q3 18 14.1037
20230Q4 26 15.4778
2024Q1 8 16.8519
2024Q2 12 18.2261
2024Q3 20 19.6002
2024Q4 25 20.9743

el Sl e Lenlss” S allld) O L 2(Seasonal Indices (S)) duesh) <ol Clu—

robsl Jodl (3 ot adeg W 38l ol 2l dedll il o G40 i aesl) olall 0

obs CA, CA, CA, — CA,
2022Q1 3 5.8589 -2.8589
2022Q2 5 7.2331 -2.2331
2022Q3 12 8.6072 3.3927
2022Q4 20 9.9813 10.018
2023Q1 11.3554 73554 |
2023Q2 8 12.7296 -4.7296
2023Q3 18 14.1037 3.8962
2023Q4 26 15.4778 10.5221
2024Q1 8 16.8519 88519 |
2024Q2 12 18.2261 -6.2261
2024Q3 20 19.6002 0.3997
2024Q4 25 20.9743 4.0256

ok LS gl e s fusd S o) Lkl sl Gt s U5 e

SQZ -

So3 =

—2,8589 — 7,3554 — 8,8519

3

—2,2331 —4,7296 — 6,2261

3

_3,3927 + 3,8962 + 0,3997

3

—6,3554

= —4,3962

2,5628
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10,018 + 10,5221 + 4,0256
Sos = . = 8,1885

AL el e lalal) ("‘5 c& (“}—5-’
=4
2. 1SQi == SQ]_ + SQZ + SQ3 + SQ4
1=

i=4
E Soi = —6,3554 — 4,3962 + 2,5628 + 8,1885 = 0,0003
i=1

UL (35 2ol SMalall ez 25k Y adey hall (Solo Brsll SBlall 5 g gaz OF oS
tb S i) bkl poiany 20 FI|

= SQi/
p=4i A

AU Bl Wby Boemrall Al OBl (3 14
Séi == SQl - P

Wl Jl G Jle~! oshal ((Seasonal Adjustment) &t Abududt o bt 331 A1y)-4
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_CA*QIZOZZ = CAQlZOZZ - 5Q1

CABlZOZZ =3 - (_6,3554) == 9,3554‘
tk ST aas el Y1 aegiie 2022 i e W1 fuadl) (3 AL Bad-

_CA*szozz = CAozzozz - SQZ

CABZZOZZ = 5 - (_4,3962) = 9,3962
tk ST s sl Y1 aegiie 2022 i e I fuadll (3 All) Bad-

_CAB32022 = CAqszozz - SQ3

tk ST aws sl Y1 aege 2022 i e ol I fuadll (3 AL Ba -

_CAZ42022 = CAQ42022 - SQ4

CAZ‘]-ZOZZ =20 + 8,1885 - 28,1885
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2024 2023 2022 el

ca; |ca, | ca |ca | ca Tca, il
143554 8 [103554] 4 [ 93554 | 3 Q1
16,3962 12 [12,3962] 8 [ 93962 | 5 Q2
22,5628 20 [205628] 18 [14,5628] 12 Q3
33,1885| 25 |34,1885| 26 |[28,1885] 20 Q4

25 any (Dpyg) o Jsamd hinedd 3 (Dy) Letse diall das)l dulod) A R
5l 2ad ) (378 ST () ol otslt el plasral) izl spal) w3gdl et 53 Lo sl
& Ly Sk Sl e Al S5 sl SVlall Bad (3 RSV () e s 3 LAl
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RAseries: CAF Workfle: POLICOPE20252026:Untitled\ =)

IViewlecl Objecthroperties l [ Printhamel Freezel Default he

EQ01.fit(e, g, ga, forcsmpl="2022q1 2025q4") caf

2022Q1 5.858974
2022Q2 7.233100
[ 2022Q3 8.607226
2022Q4 9.981352
2023Q1 11.35548
2023Q2 12.72960
2023Q3 14.10373
2023Q4 15.47786
2024Q1 16.85198
2024Q2 18.22611
2024Q3 19.60023
2024Q4 20.97436
2025Q1 22.34848
2025Q2 23.72261
2025Q3 25.09674
2025Q4 26.47086
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2025 L
e il ol Sor T ol | T "
15,993 —6,3554 22.3484 13 Q12025
19,3264 —4,3962 23.7226 14 Q22025
27,6595 2,5628 25.0967 15 Q32025
34,6593 8,1885 26.4708 16 Q42025
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* Damodar Gujarati, Econometrics by example,Palgrave, Second edition
2015.
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Applications in Arab Countries.

» Dimitrios Asteriou & Stephen G. Hall, Applied Econometrics, Palgrave,
4th Edition 2012.

® Richard Startz, EViews Illustrated for Version 9, University of California, Santa
Barbara, Meredith Startz and IHS Global Inc 2015.
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= | 000 | 001 ] 002 | 003 | 004 | 005 | 0068 | 007 | 008 | 009
0.0 | 05000 | 0,5040 | 05080 | 05120 | 05160 | 0,5199 | 0,5230 | 0,5279 | 0,5319 | 0,5350
0.1 | 05398 | 0,5438 | 05478 | 0,5517 | 0,5557 | 0,5596 | 0,5636 | 0,5675 | 0,5714 | 0,5753
0.2 | 05793 | 0,5832 | 05871 | 0,5010 | 0,5948 | 0,5087 | 0,6026 | 0,6064 | 0,6103 | 0,6141
0.3 | 06179 | 0,6217 | 0.6255 | 0,6203 | 0,6331 | 0,6368 | 0,6406 | 06443 | 06480 | 06517
0.4 | 06554 | 0,6501 | 0,6628 | 06664 | 06700 | 06736 | 06772 | 0,6808 | 06844 | 0,6870
0,5 | 06915 | 0,6950 | 0,6985 | 0,7019 | 07054 | 0,7088 | 07123 | 0,7157 | 07190 | 0,7224
0.6 | 07257 | 0,7201 | 07324 | 0,7357 | 0,7380 | 0,7422 | 0,7454 | 0,7486 | 0,7517 | 0,7540
07 | 07580 | 07611 | 07642 | 07673 | 07704 | 0,7734 | 07764 | 0,7794 | 0,7823 | 0,7852
0.8 | 0,7881 | 0,7910 | 0,7939 | 0,7967 | 0,7995 | 0.8023 | 0,8051 | 08078 | 08106 | 0,8133
0.9 | 08150 | 08186 | 0,8212 | 0,8238 | 0,8264 | 0,8280 | 0,8315 | 0,8340 | 0,8365 | 0,8380
1,0 | 0,8413 | 08438 | 0,8461 | 0,8485 | 0,8508 | 0,8531 | 0,8554 | 0.8577 | 0,8509 | 0,8621
1,1 | 0.8643 | 08665 | 08686 | 0.8708 | 0,8720 | 0.8749 | 08770 | 08790 | 0,8810 | 0,8830
1,2 | 0.8849 | 08869 | 08888 | 08007 | 0,8925 | 08044 | 0,8062 | 08080 | 0,8007 | 0,9015
1,3 | 0,9032 | 09049 | 09066 | 0,9082 | 0,9090 | 0,9115 | 09131 | 09147 | 09162 | 09177
1.4 | 09192 | 09207 | 09222 | 0,9236 | 0,9251 | 0,9265 | 09279 | 09292 | 0,9306 | 0,9219
1,5 | 0.9332 | 09345 | 0,9357 | 0,9370 | 0,9382 | 0,9394 | 0,9406 | 09418 | 0,9429 | 0,9441
1,6 | 0.9452 | 09463 | 0,9474 | 09484 | 09495 | 09505 | 0,9515 | 09525 | 0,9535 | 0,9545
1,7 | 0,9554 | 09564 | 09573 | 0,9582 | 0,9501 | 0,9590 | 09608 | 0.9616 | 0,9625 | 0,9633
1.8 | 0,9641 | 09649 | 09656 | 09664 | 0,9671 | 0,9672 | 09686 | 0.9693 | 0,9699 | 0,9706
1.9 | 09713 | 09719 | 09726 | 0,9732 | 0,9738 | 0.9744 | 09750 | 09756 | 0,9761 | 0,9767
2,0 | 09772 | 09778 | 09783 [ 09788 | 09793 | 0,9798 | 09803 | 09508 | 09812 | 09817
2.1 | 0,9821 | 0,9826 | 0,9830 | 0,9834 | 09838 | 0.0842 | 09846 | 09850 | 09854 | 09857
2.2 | 0,9861 | 0,9864 | 09868 | 09871 | 09875 | 00878 | 09881 | 09884 | 09887 | 0,9800
2.3 | 0,9803 | 0,9806 | 09598 [ 0,9901 | 09904 | 09906 | 09900 | 09911 | 09913 | 09916
2.4 | 0,9018 | 09920 | 0,0922 | 0,9925 | 00927 | 0.9920 | 09931 | 00032 | 09934 | 0,9936
2.5 | 0,9038 | 09040 | 0,9941 | 0,9943 | 09945 | 0.0046 | 09048 | 00040 | 09051 | 0,9952
2.6 | 0,9053 | 0,9955 | 0,9956 | 09957 | 00950 | 09960 | 09961 | 0.0962 | 09963 | 0,9964
2.7 | 0,9065 | 0,9966 | 0,0967 | 00968 | 0,0960 | 0.9070 | 09971 | 0,0072 | 09973 | 0,9974
2.8 | 0,0074 | 09075 | 0,0976 | 09977 | 00977 | 00078 | 09970 | 09079 | 09080 | 0,9081
20 | 0,9081 | 09982 | 0,0952 | 00983 | 00984 | 00084 | 09085 | D085 | 09086 | 00986

Table pour les grandes valeurs de z
2 3.0 3,1 3.2 33 34 35 36 3,7 38 39
F(z) | 0,098650 | 0990032 | 0,990313 | 0990517 | 0,000663 | 0990767 | 0090811 | 0,999592 | 0,900028 | 0,990952
2 [ 41 4.2 13 14 [ 16 A7 18 19
F(z) | 0,099968 | 0999979 [ 0,000987 | 0,999901 | 0909905 | 0,999997 | 0999998 | 0,999990 | 0999990 | 1,000000

Nota. La table donne F(z) pour Z positif. Pour Z négatif, il faut prendre le
complément a I’unité de la valeur lue dans la table. Exemple :

[u—
(8}
—

F(-1,37) = 1 - F(1,37) =1 - 0,9147 = 0,0853
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-t 1] i

v | P =000 ] 020 | 000 | 0,60 | 0,50 | 040 | 030 | 0,20 | 0,10 | 0.05 | 002 | 001

1 | 0158 |[0,325 0,510 0,727 | 1,000 | 1,376 | 1.963 | 3.078 | 6,314 | 12,706 | 31,821 | 63,657
20 0142 | 0289 [ 0,445 | 0617 | 0816 | 1,061 | 1,386 | 1,886 | 2,020 | 4303 | 6965 | D925
3 [ 0137 | 0277 | 0,424 | 0584 | 0,765 | 0578 | 1,250 | 1,638 | 2353 | 3,182 | 4541 | 5,841
4| 0134 |0271 | 0414 | 0,560 | 0741 [ 0941 | 1,190 | 1,533 | 2,132 | 2776 | 3747 | 4.604
3 [ 0132 | 0267 | 0,408 | 0,559 | 0,727 | 0920 | 1,056 | 1476 | 2,015 | 2571 | 3365 | 4,032
6 [ 0131 | 0,265 [ 0,404 | 0,553 [ 0718 | 0006 | 1,034 | 1440 [ 1,043 | 247 | 3,143 | 3707
7| 0130 | 0263|0402 | 0,540 [ 0711 [ 0,896 | 1,119 | 1415 | 1,805 | 2365 | 2008 | 3,499
B[ 0130 | 0262 [ 0,390 | 0546 | 0706 | 0880 | 1,108 | 1,397 | 1,860 | 2306 | 2,896 | 3,353
9 ( 0120 | 0261 [ 0,395 | 0543 | 0,703 | 083 | 1,100 | 1,383 | 1,833 | 2262 | 2,821 | 3,250
10| 0120 |0260| 0307|0542 | 0500 | 0879 | 1,093 | 1372 | 1,812 | 2228 | 2764 | 3,160

11| 0120 | 0260 | 0,39 | 0,540 | 0,607 | 0,876 | 1,088 | 1363 | 1,796 | 2201 | 2718 | 3,106
12| 0128 | 0,260 | 0,395 | 0,530 | 0,695 | 0,873 | 1,083 | 1356 | 1,782 | 2,179 | 2681 | 3.085
12| 0128|0250 | 0304 | 0,538 | 0604 | 0870 | 1070 | 1350 | 1,771 | 2,160 | 2650 | 3.012
14| 0128 |0258 | 0303 | 0,537 | 0602 | 0868 | 1076 | 1,345 | 1,761 | 2145 | 2624 | 2077
15| 0128 |0258 | 0303 | 0,536 | 0601 | 0866 | 1074 | 1341 | 1,733 | 2131 | 2602 | 2,047
16| 0128 |0258 ) 0302 | 0,535 | 0,600 | 0865 | 1071 | 1337 | 1,746 | 2,120 | 2583 | 2021
7| 0128 | 0257|0302 | 0534 | 0680 | 0863 | 1060 | 1,333 | 1,740 [ 2110 | 2567 | 2,808
18| 0127 | 0257 | 0,392 | 0534 | 0688 | 0,862 | 1067 | 1330 | 1734 | 2101 | 2552 | 2.878
19| 0127 | 0257 | 0391 | 0,533 | 0,688 | 0,861 | 1,066 | 1328 | 1,720 | 2,003 | 2530 | 2.861
20 | 0,127 |0257 | 0391 | 0,533 | 0687 | 0860 | 1064 | 1325 | 1725 | 2086 | 2528 | 2,845

21| 0427 | 0257|0301 | 0,532 | 0,686 | 0,850 | 1,063 | 1,323 | 1,721 | 2,080 | 2518 | 2,831
22| 0,127 | 0256 | 0,200 | 0,532 | 0,686 | 0858 | 1061 | 1321 | L717 | 2074 | 2508 | 2,819
23 | 0127 | 0256 | 0,300 | 0,532 | 0,685 | 0,858 | 1060 | 1310 | 1714 | 2060 | 2,500 | 2807
24 | 0127 |0.256| 0300 | 0,531 | 0685 | 0857 | 1,050 | 1318 | 1711 | 2064 | 2402 | 2707
95 | 0127 | 0256 | 0,300 | 0,531 | 0,684 | 0856 | 1058 | 1316 | 1708 | 2060 | 2485 | 2787
2 | 0127 | 0256 | 0,390 | 0,531 | 0684 | 0,856 | 1,058 | 1,315 | 1,706 | 2,056 | 2470 | 27
7| 0127 | 0256 | 0,380 | 0,531 | 0684 | 0855 | 1,057 | 1,314 | 1,708 | 2052 | 2473 | 2771
9% | 0,127 | 0256 | 0,380 | 0,530 | 0,683 | 0855 | 1056 | 1313 | 1701 | 2048 | 2467 | 2763
29 | 0127 | 0,256 | 0,380 | 0,530 | 0,683 | 0,854 | 1,055 | 1311 | 1,699 | 2045 | 2462 | 2,756
30| 0127 | 0256|0380 | 0,530 | 0,683 | 0,854 | 1055 | 1310 | 1697 | 2042 | 2457 | 2750

0o | 0126 | 02530385 | 0,524 | 0674 0842 | 1,036 | 1282 | 1645 | 196 | 2326 | 2576

Nota. V est le nombre de degrés de liberté.
Le quantile d’ordre (1 — a/2) se lit dans la colonne P = «

Le quantile d’ordre (1 — a) se lit dans la colonne P = 2«
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sy

i
= =
v [P —0005 | 009 | 0075 | 005 | 000 | 0,00 | 005 | 0,025 | 0,00 | 0,005
[ | 0,00004 | 0,0002 | 0,001 | 0,0030 | 0,0158 | 2.706 | 3,541 | 5,024 | 6,645 | 7.570
2 | oo | o020 | o0st | 0103 | 0211 | 4605 | 5001 | a8 | 9,210 | 10,507
3| opr2 | 0115 | 0216 | 0352 | 0584 | 6251 | 7815 | 0,348 | 11,345 | 12,838
1| o207 | 0207 | 0484 | 0711 | 1064 | 7770 | D488 | 11,143 | 13,277 | 14,860
5| 0412 | 0554 | 0831 | 1,045 | 1610 | 9236 | 11,070 | 12,833 | 15,086 | 16,750
6 | 0676 | 0872 | 1,237 | 1,635 | 2204 | 10,645 | 12,592 | 14,440 | 16,812 | 18,548
7| 0980 1230 | 1600 | 2,167 | 2833 | 12,017 | 14,067 | 16,013 | 18,475 | 20,278
8 1344 1646 | 2,180 | 2733 | 3.400 | 13,362 | 15,507 | 17,535 | 20,000 | 21,055
o | 1735 | 2088 | 2700 | 3,325 | 4,168 | 14684 | 16010 | 19,023 | 21,666 | 23,580
10| 2156 | 2558 | 3247 | 3040 | 4,865 | 15,987 | 18,307 | 20,483 | 23,200 | 25,188

11 2,603 3053 | 3,816 | 4575 | 54V8 | 17,275 | 19675 | 21,920 | 24,725 | 26,757

12| 30m4 | 3571 | 4404 | 5226 | 6304 | 18,540 | 20,026 | 23,337 | 26,217 | 28,300
12| 32565 | 4107 | 5000 | 5892 | 7042 | 19812 | 22362 | 24,736 | 27,688 | 20,819
14| 4075 | 4660 | 5620 | 6571 | 7,700 | 21,064 | 23,685 | 26,110 | 20,141 | 31,319
15| 4,601 5220 | 6,262 | 7,261 | 8547 | 22,307 | 24,996 | 27488 | 30,578 | 32,801
16| 5142 | 5812 | 6908 | 7.062 | 9312 | 23,542 | 26,206 | 28,845 | 32,000 | 34,267
17| a697 | 6408 | 7364 | 8672 | 10,085 | 24,760 | 27,587 | 30,191 | 23,400 | 35,718
18 | 6265 | 7015 | 8231 | 039 | 10865 | 25,980 | 28,860 | 21,526 | 34,805 | 37,156
10| 6844 | 7.633 | 8907 | 10,117 | 11,651 | 27,204 | 30,144 | 32,852 | 36,191 | 38,582
20| 7434 | 8260 | 9591 | 10851 | 12,443 | 28412 | 31410 | 34,170 | 37,566 | 30,907
21 | ®034 | 88097 | 10,283 | 11,591 | 13,240 | 20,615 | 32,671 | 35470 | 38,932 | 41,401
22 | 8643 | 9542 | 10982 | 12,238 | 14,041 | 30,813 | 33,924 | 36.781 | 40,280 | 42,796
23 | 9260 | 10,196 | 11,680 | 13,001 | 14,848 | 32,007 | 35,172 | 38,076 | 41,638 | 44,181
24| 0886 | 10,856 | 12401 | 13,848 | 15,650 | 33,196 | 36,415 | 30,364 | 42,080 | 45,550
25 | 10,520 | 11,524 | 13,120 | 14,611 | 16,473 | 34,382 | 37,652 | 40,646 | 44,314 | 46,928
2% | 11,160 | 12,198 | 13,844 | 15379 | 17,202 | 35,563 | 38,885 | 41023 | 45,642 | 48,200
27 | 11,808 | 12,879 | 14,573 | 16,151 | 18,114 | 36,741 | 40,113 | 43,105 | 46,963 | 40,645
98 | 12461 | 13,565 | 15,308 | 16,928 | 18,930 | 37016 | 41,337 | 44.461 | 48,278 | 50,003
20 | 13,121 | 14,256 | 16,47 | 17,708 | 19,768 | 30,087 | 42,557 | 45.722 | 40,588 | 52,336
20 | 13787 | 14953 | 16,791 | 18493 | 20,500 | 40,256 | 43,773 | 46.070 | 50,892 | 53,672

Nota. V est le nombre de degrés de liberté. Pour V> 30, on peut admettre que la quantité
v 2x? — V2V — 1 suit la loi normale centrée réduite.



134

o g Jgax 104 43y gl
P(X = a),X 2 F(O, 05, V1,V2)
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o

1

5

6
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8

10

12

13

161.4

199.5

215.7
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230.2

234.0
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238.9
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18.51

19.00

19.16

19.25

19.30

19.33

19.35

19.37

19.38

19.40

19.41

19.43

10.13

9.55

9.28

9.12

9.01

8.94

8.89

8.85

8.81

8.79

8.74

8.70

7.71

6.94

6.59

6.39

6.26

6.16

6.09

6.04

6.00

5.96

5.91

3.86

6.61

3.79

5.41

3.19

5.05

4.95

4.88

4.82

4.77

4,74

4.68

4.62

5.99

a.14

4.76

4.53

4.39

4.28

4.21

4.13

4.10

4.06

4.00

3.94

5.59

4.74

4.35
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3.97

3.87

3.79

3.73

3.68

3.64

3.57

3.51

5.32

4.46

4.07

3.84

3.69

3.58

3.50

3.44

3.39

3.35

3.28

3.22
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5.12

4.26

3.86
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3.48
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3.07

3.01
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4.96
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3.71

3.48

3.33
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3.14
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3.02

2.98

2.91

2.85
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4.84

3.98

3.59

3.36

3.20

3.09

3.01

2.95

2.90

2.85

2.79

2.72
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[x]

4.75

3.89

3.49

3.26

3.1

3.00

2.91

2.85

2.80

2.75

2.69

2.62

[
(2]

4.67

3.81

3.41

3.18

3.03

2.92

2.83

2.77

2.71

2.67

2.60

2.53

[
¥ =

4.60

3.74

3.34

3.11

2.96

2.85

2.76

2.70

2.65

2.60

2.53

2.46

[
&n

4.54

3.68

3.29

3.06

2.90

2.79

2.71

2.64

2.59

2.54

2.48

2.40

i
=]

4.49

3.63

3.24

3.01

2.85

2.74

2.66

2.59

2.54

2.49

2.42

2.35

[
=]

4.45

3.59

3.20

2.96

2.81

2.70

2.61

2.55

2.49

2.45

2.38

2.31

i
= ]

4.41

3.55

3.16

2.93

2.77

2.66

2.58

2.51

2.46

2.41

2.34

2.27

i
w

4.38

3.52

3.13

2.90

2.74

2.63

2.54

2.48

2.42

2.38

2.31

2.23

b
=

4.35

3.49

3.10

2.87

2.71

2.60

2.51

2.45

2.39

2.35

2.28

2.20

3%
o

4.32

3.47

3.07

2.84

2.68

2.57

2.49

2.42

2.37

2.32

2.25

2.18

]
[x]

4.30

3.44

3.05

2.82

2.66

2.55

2.46

2.40

2.34

2.30

2.23

2.15

[x]
(4]

4.28

3.42

3.03

2.80

2.64

2.53

2.44

2.37

2.32

2.27

2.20

2.13

5]
19

4.26

3.40

3.01

2.78

2.62

2.51

2.42

2.36

2.30

2.25

2.18

2.11

[a]
&N

4.24

3.39

2.99

2.76

2.60

2.49

2.40

2.34

2.28

2.24

2.16

2.09

[n]
=7

4.23

3.37

2.98

2.74

2.59

2.47

2.39

2.32

2.27

2.22

2.15

2.07

[t
-]

4.21

3.35

2.96

2.73

2.57

2.46

2.37

2.31

2.25

2.20

2.13

2.06

]
oo

4.20

3.34

2.95

2.71

2.56

2.45

2.36

2.29

2.24

2.19

2.12

2.04

[n]
0w

4.18

3.33

2.93

2.70

2.55

2.43

2.35

2.28

2.22

2.18

2.10

2.03

L
=

4.17

3.32

2.92

2.69

2.53

2.42

2.33

2.27

2.21

2.16

2.09

2.01

N
=

4.08

3.23

2.84

2.61

2.45

2.34

2.25

2.18

2.12

2.08

2.00

1.92

2

4.00

3.15

2.76

2.53

2.37

2.25

2.17

2.10

2.04

1.99

1.92

1.84

120

3.92

3.07

2.68

2.45

2.29

2.17

2.09

2.02

1.96

1.91

1.83

1.73

inf

3.84

3.00

2.60

2.37

2.21

2.10

2.01

1.94

1.88

1.83

1.75

1.67




Fila) Cilia s Gulia

P(X = a),X 2 F(O, 05, V1,V2)

9, 91 20 24 30 40 60 | 120 | inf
1 |248.0| 249.1| 250.1| 251.1 | 252.2 || 253.3 || 254.3
2 |19.45(19.45( 19.46| 19.47 | 19.48 || 19.49 | 19.50
3 8.66 | 8.64 | 8.62 | 8.59 | 8.57 || 8.55 || 8.53
4 3.80 | 5.77 || 5.75 || 5.72 | 5.69 || 5.66 || 5.63
5 456 || 4.53 || 4.50 || 446 || 4.43 || 4.40 | 4.36
6 387 || 3.84 || 3.81 | 3.77 || 3.74 || 3.70 | 3.67
7 344 || 3.41 || 3.38 || 3.34 || 3.30 || 3.27 | 3.23
8 3.15 || 3.12 || 3.08 || 3.04 || 3.01 || 2.97 | 2.93
9 294 | 290 || 2.86 | 2.83 | 2.79 || 2.75 | 2.71
10 | 277 || 2.74 || 2.70 || 2.66 | 2.62 | 2.58 || 2.54
11 | 2.65 | 2.61 || 2.57 | 2.53 || 2.49 || 2.45 || 2.40
12 | 2.54 | 251 || 2.47 || 2.43 | 2.38 || 2.34 || 2.30
13 | 2.46 | 242 || 2.38 || 2.34 | 2.30 || 2.25 || 2.21
14 | 2.39 | 2.35 || 2.31 || 2.27 | 2.22 || 2.18 | 2.13
15 | 233 | 2.29 || 2.25 || 2.20 | 2.16 || 2.11 || 2.07
16 | 2.28 | 2.24 || 2.19 (| 2.15 | 2.11 | 2.06 || 2.01
17 | 223 | 219 || 215 || 2.10 || 2.06 | 2.01 | 1.96
18 | 2.19 | 2.15 || 2.11 || 2.06 || 2.02 || 1.97 || 1.92
19 | 2.16 | 211 || 207 | 2.03 || 1.98 | 1.93 | 1.88
20 | 212 ] 2.08 | 2.04 | 1.99 | 1.95 || 1.90 | 1.84
21 | 2.10 | 2.05 || 2.01 | 1.96 | 1.92 | 1.87 || 1.81
22 | 207 ] 2,03 | 1.98 | 1.94 | 1.89 | 1.84 | 1.78
23 | 205 ] 201 || 1.96 || 1.91 | 1.86 | 1.81 || 1.76
24 | 203 ] 1.98 | 1.94 | 1.89 | 1.84 | 1.79 || 1.73
25 | 2.01 ] 1.96 | 1.92 | 1.87 | 1.82 | 1.77 || 1.71
26 | 1.99 ] 1.95 | 1.90 | 1.85 | 1.80 | 1.75 || 1.69
27 1.97 || 1.93 || 1.88 || 1.84 || 1.79 | 1.73 || 1.67
28 | 196 | 1.91 || 1.87 (| 1.82 | 1.77 | 1.71 || 1.65
29 | 1.94 | 1.90 | 1.85 || 1.81 || 1.75 || 1.70 || 1.64
30 | 193] 1.89 || 1.84 || 1.79 | 1.74 || 1.68 || 1.62
40 | 1.84 || 1.79 | 1.74 || 1.69 || 1.64 || 1.58 || 1.51
60 | 1.75 || L.70 || 1.65 || 1.59 || 1.53 | 1.47 | 1.39

120 | 1.66 || 1.61 || 1.55 | 1.50 | 1.43 || 1.35 || 1.25
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rd & Jodr :04 ‘.3) okl @\‘J

P(X = a),X "~ F(OJ 1; Vi, VZ)

ﬂ:’l 1 | 23| a|s|e| 7|89 |1w0]12]is
1 39.86 | 49.5 |[ 53.59 | 55.83 | 57.24 | 58.2 [ 58.91 | 59.44 | 59.86 | 60.19 || 60.71 || 61.22
2 8.53 L] 9.16 9.24 9.29 9.33 9.35 9.37 9.38 9.39 9.41 9.42
3 5.54 5.46 5.39 5.34 5.3 528 5.27 5.25 5.24 5.23 5.22 5.2
4 4.54 4.32 4.19 4.11 4.05 4.01 3.98 3.95 3.94 3.92 3.9 3.87
5 4.06 3.78 3.62 3.52 3.45 34 3.37 3.34 3.32 33 3.27 3.24
6 3.78 3.46 3.29 3.18 3.11 3.05 3.01 2.98 2.96 2.94 2.9 2.87
i 3.59 3.26 3.07 2.96 2.88 2.83 2.78 2.75 2.72 2.7 2.67 2.63
8 3.46 3.11 2.92 2.81 2.73 2.67 2.62 2.59 2.56 2.54 2.5 2.46
9 3.36 3m 2.81 2.69 2.61 2.35 2.51 247 2.44 2.42 238 [| 2.34
10 3.29 2.92 2.73 2.61 2.52 2.46 2.41 2.38 2.35 2.32 2.28 2.24
11 3.23 2.86 2.66 2.54 2.45 2.39 2.34 2.3 2.27 2.25 2.21 217
12 3.18 2.81 2.61 2.48 2.39 2.33 2.28 2.24 2.21 2.19 2.15 2.1
13 3.14 2.76 2.56 2.43 2.35 2.28 2.23 2.2 2.16 2.14 2.1 2.05
14 3.1 2.73 2.52 2.39 2.31 2.24 2.19 2.15 2.12 2.1 2.05 2.01
15 3.07 2.7 2.49 2.36 2.27 2.21 2.16 212 2.09 2.06 2.02 1.97
16 3.05 2.67 2.46 2.33 2.24 2.18 2.13 2.09 2.06 2.03 1.99 1.94
17 3.03 2.64 2.44 2.31 2.22 2.15 2.1 2.06 2.03 2 1.96 1.91
18 3.01 2.62 2.42 2.29 2.2 2.13 2.08 2.04 2 1.98 1.93 1.89
19 2.99 2.61 2.4 2.27 2.18 2.11 2.06 2.02 1.98 1.96 1.91 1.86
20 2.97 2.59 2.38 2.25 2.16 2.08 2.04 2 1.96 1.94 1.89 1.84
21 2.96 2.57 2.36 2.23 2.14 2.08 2.02 1.98 1.95 1.92 1.87 1.83
22 2.95 2.56 2.35 2.22 2.13 2.06 2.01 1.97 1.93 1.9 1.86 1.81
23 2.94 2.55 2.34 2.21 2.11 2.05 1.99 1.95 1.92 1.89 1.84 1.8
24 2.93 2.54 2.33 2.19 2.1 2.04 1.98 1.94 1.91 1.88 1.83 1.78
25 2.92 2.53 2.32 2.18 2.09 2.02 1.497 1.93 1.89 1.87 1.82 1.77
26 2.91 2.52 2.31 217 2.08 2.01 1.96 1.92 1.88 1.86 1.81 1.76
27 2.9 2.51 2.3 217 2.07 2 1.95 1.91 1.87 1.85 1.8 1.75
28 2.89 2.5 2.29 2.16 2.06 2 1.94 1.9 1.87 1.84 1.79 1.74
29 2.89 2.5 2.28 2.15 2.06 1.99 1.93 1.89 1.86 1.83 1.78 1.73
30 2.88 2.49 2.28 2.14 2.05 1.98 1.93 1.88 1.85 1.82 1.77 1.72
40 2.84 2.44 2.23 2.09 2 1.93 1.87 1.83 1.79 1.76 1.71 1.66
60 2.79 2.39 2.18 2.04 1.95 1.87 1.82 1.77 1.74 1.71 1.66 1.6

120 || 2.75 2.35 2.13 1.99 1.9 1.82 1.77 1.72 1.68 1.65 1.6 1.55
inf 2.71 2.3 2.08 1.94 1.85 1.77 1.72 1.67 1.63 1.6 1.55 1.49
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Fila) Cilia s Gulia

P(X = a),X "~ F(OI 1: Vi, VZ)

9, 9 20 24 30 40 60 120 | inf
1 61.74 62 62.26 | 62.53 | 62.79 | 63.06 | 63.33
2 9.44 9.45 9.46 9.47 9.47 9.48 9.49
3 3.18 3.18 517 3.16 3.15 5.14 5.13
4 184 3183 382 38 179 3.78 1.76
5 121 119 3a7T 1.16 314 3az i
6 2.84 2.82 28 2.78 2.76 2.74 2.72
7 2.59 2.58 2.56 2.54 2.51 2.49 2.47
8 2.42 24 2.38 2.36 2.34 2.32 2.29
] 2.3 2.28 2.25 2.23 2.21 2.18 2.16

10 2.2 2.18 2.16 2.13 2.11 2.08 2.06
11 212 21 2.08 2.05 2.03 2 1.97
12 2.06 2.04 2.01 1.99 1.96 1.93 1.9
13 2.01 1.98 1.96 1.93 1.9 1.88 1.85
14 1.96 1.94 1.91 1.89 1.86 1.83 1.8
15 1.92 1.9 1.87 1.85 1.82 1.79 1.76
16 1.89 1.87 1.84 1.81 1.78 1.75 1.72
17 1.86 1.84 1.81 1.78 1.75 1.72 1.69
18 1.84 1.81 1.78 1.75 1.72 1.69 1.66
19 1.81 1.79 1.76 1.73 1.7 1.67 1.63
20 1.79 1.77 1.74 1.71 1.68 1.64 1.61
21 1.78 1.75 1.72 1.69 1.66 1.62 1.59
22 1.76 1.73 1.7 1.67 1.64 1.6 1.57
23 1.74 1.72 1.69 1.66 1.62 1.59 1.55
24 1.73 1.7 1.67 1.64 1.61 1.57 1.53
25 1.72 1.69 1.66 1.63 1.59 1.56 1.52
26 1.71 1.68 1.65 1.61 1.58 1.54 1.5
27 1.7 1.67 1.64 1.6 1.57 1.53 1.49
28 1.69 1.66 1.63 1.59 1.56 1.52 1.48
29 1.68 1.65 1.62 1.58 1.55 1.51 1.47
30 1.67 1.64 1.61 1.57 1.54 1.5 1.46
40 1.61 1.57 1.54 1.51 1.47 1.42 1.38
60 1.54 1.51 1.48 1.44 1.4 1.35 1.29
120 1.48 1.45 1.41 1.37 1.32 1.26 1.19
infl 1.42 1.28 1.34 1.3 1.24 1.17 1
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dpllian il (uisha

P(X = a),X 2 F(O, 01, V1,V2)

-
9, o1 2 3 4 5 6 7 8 9 10 | 12 | 15
1 [[4052.18]4999.5(5403.35(5624.58)5763.65)5858.995928.36(5981.07|6022.47)|6055.85)6106.32|6157.29||
2 98.5 99 99.17 | 99.25 99.3 ( 9933 | 9936 | 99.37 | 99.39 99.4 | 99.42 | 99.43
3 34.12 [[30.82 | 29.46 || 28B.71 | 28.24 || 2791 | 27.67 | 27.49 | 27.35 | 27.23 || 27.05 | 26.87
4 21.2 18 1669 | 1598 | 1552 | 15.21 || 14.98 14.8 14.66 || 14.55 || 14.37 14.2
5 16.26 (| 13.27 | 12.06 | 11.39 || 1097 | 1067 | 10.46 | 10.29 | 10.16 || 10.05 | 9.89 9.72
6 13.75 || 1093 | 9.78 9.15 8.75 8.47 8.26 £.1 7.98 T.87 792 7.56
T 12.25 || 9.55 8.45 7.85 7.46 7.19 6.99 6.84 6.72 6.62 6.47 6.31
g 11.26 || 8B.65 7.59 7.01 6.63 6.37 6.18 6.03 5.91 5.81 5.67 5.52
] 10.56 (| 8.02 6.99 6.42 6.06 5.8 5.61 547 5.35 5.26 5.11 4.96
10 [ 10.04 | 7.56 | 6.55 5.99 5.64 5.39 5.2 5.06 4.94 4.85 4.71 4.56
11 9.65 7.21 6.22 5.67 5.32 5.07 4.89 4.74 4.63 4.54 1.4 4.25
12 9.33 6.93 5.95 5.41 5.06 4,82 4.64 4.5 4.39 4.3 416 4.01
13 | 9.07 6.7 5.74 5.21 4.86 4.62 4.44 4.3 4.19 4.1 3.96 3.82
14 | 8.86 | 6.52 5.56 5.04 4.7 4.46 4.28 4.14 4.03 304 38 3.66
15 868 | 6.36 | 5H.42 4.89 4.56 4.32 4.14 4 39 3.81 367 3.52
16 8.53 6.23 5.29 4. 77 4.44 4.2 4.03 3.89 3.78 3.69 3.55 341
17 8.4 6.11 5.19 4.67 4.34 4.1 3.93 3.79 3.68 3.59 346 331
18 | 8.29 | 6.01 5.09 4.58 4.25 4.02 3.84 371 3.6 351 3.37 323
19 (| 8.19 | 593 5.01 4.5 4.17 3.94 3.77 3.63 3.52 343 3.3 315
20 81 5.85 4.94 4.43 1.1 3.87 37 3.56 3.46 3.37 3.23 3.09
21 8.02 578 | 4.87 4.37 4.04 3.81 3.64 3.51 34 331 317 3.03
22 7.95 || 5.72 41.82 4.31 3.99 3.76 3.59 3.45 3.35 3.26 312 2.98
23 788 || 5.66 | 4.77 4.26 3.94 3.71 3.54 341 33 321 3.07 2.93
24 7.82 || 5.61 4.72 4.22 39 3.67 35 3.36 3.26 317 3.03 2.89
25 7.77 5.57 4,68 4,18 3.86 3.63 3.46 3.32 3.22 3.13 2.99 2.85
26 7.72 5.53 4,64 4.14 3.82 3.59 3.4z 3.29 3.18 3.09 2.96 2.82
27 7.68 || 5.49 4.6 4.11 3.79 3.56 3.39 3.26 3.15 .06 293 2.78
28 7.64 || 5.45 4.57 4.07 3.75 3.53 3.36 3.23 3.12 3.03 2.9 2.75
29 7.6 5.42 4.54 4.05 3.73 35 3.33 32 3.09 301 2.87 2.73
30 7.56 539 | 4.51 4.02 37 347 33 3.17 3.07 2.98 2.84 2.7
40 7.31 5.18 || 4.31 3.83 3.51 3.29 3.12 2.99 2.89 2.8 267 2.52
&0 7.08 | 498 | 4.13 3.65 3.3 3.12 2.95 2.82 2.72 263 2.5 2.35
120 6.85 479 | 3.95 3.48 3.17 2.96 2.79 2.66 2.56 247 2.34 2.19
inf | 6.64 4.61 3.78 3.32 3.02 28 2.64 2.51 2.41 2.32 2.19 2.04

[P

Cd



139

Fila) Cilia s Gulia

P(X = a),X 2 F(O, 01, V1,V2)

9, 9 20 24 30 40 60 120 | inf ‘
1 6208.73 | 6234.63 | 6260.65 | 6286.78 | 6313.03 |6339.39|6365.86(
2 99.45 || 9946 | 99.47 | 9947 | 99.48 | 99.49 | 99.5
3 26.69 26.6 26.51 || 26.41 26.32 | 26.22 | 26.13
4 14.02 || 13.93 | 13.84 | 13.75 | 13.65 | 13.56 || 13.46
5 9.55 9.47 9.38 9.29 9.2 9.11 9.02
6 74 7.31 7.23 7.14 7.06 6.97 G.88
7 6.16 6.07 5.99 5.91 5.82 5.74 5.65
8 5.36 5.28 5.2 5.12 5.03 4.95 4.86
9 4.81 4.73 4.65 4.57 4.48 44 4.31

10 4.41 4.33 4.25 4.17 4.08 4 3m
11 4.1 4.02 3.94 3.86 378 3.69 3.6
12 1.86 3.78 ar 3.62 3.54 345 336
13 31.67 359 351 343 3134 3.26 317
14 31.51 3.43 3.35 3.27 318 3.09 3
15 3.37 3.29 3.21 3.13 3.05 2.96 2.87
16 3.26 3.18 31 J.oz 2.93 2.85 2.75
17 3.16 3.08 3 2.92 2.84 2.75 2.65
18 .08 3 2.92 2.84 2.75 2.66 2.57
19 3 2.93 2.84 2.76 2.67 2.58 2.49
20 2.94 2.86 2.78 2.7 2.61 2.52 2.42
21 2.88 28 2.72 2.64 2.55 2.46 2.36
22 2.83 2.75 2.67 2.58 2.5 2.4 2.3
23 2.78 2.7 2.62 2.54 2.45 2.35 2.26
24 2.74 2.66 2.58 2.49 24 23 2.21
25 2.7 2.62 2.54 2.45 2.36 2.27 217
26 2.66 2.59 2.5 2.42 2.33 2.23 2.13
27 2.63 2.35 2.47 2.38 2.29 2.2 2.1
28 2.6 2.52 2.44 2.35 2.26 217 2.06
29 2.57 2.5 24 2.33 2.23 2.14 2.03
30 2.55 2.47 2.39 2.3 2.21 2.11 2.01
40 2.37 2.29 2.2 2.11 2.02 1.92 1.81
60 2.2 2.12 2.03 1.94 1.84 1.73 1.6
120 2.04 1.95 1.86 1.76 1.66 1.33 1.38
inf 1.88 1.79 1.7 1.59 1.47 1.33 1




hilaa) Cilina sy Culiie
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. TABLE DE DURBIN-WATSON
Risque ¢ = 5 %

k=1 E=2 E=3 E=d k=5

s
dy dda ey el oy ds o el o o>

15 | 1,08 1.36 0,95 1.54 0,82 1,75 0,69 1.97 | 0,56 2,21
16 | 1,10 1,37 0,98 1.54 0,86 1.73 0,74 1.93 | 062 2,15
17| 1.13 1.38 1,02 1.54 0,90 1.71 0,78 1.90 | 0,67 2,10
18| 1.16 1.39 1,05 1.53 0,93 1.69 0.82 1.87 | 0,71 2.06
19 | 1.18 1.40 1,08 1.53 0,97 1.68 0.86 1.85 | 0,75 2,02
20 | 1.20 1.41 1,10 1.54 1,00 1.68 0,90 1.83 | 0,79 1,99
21 1.22 1.42 1,13 1.54 1,03 1.67 0,93 1.81 0,83 1,96
22 | 1.24 1.43 1,15 1.54 1,05 1.66 0,96 1.80 | 0.86 1,94
23 | 1.26 1.44 1,17 1.54 1.08 1.66 0,99 1.79 | 090 1,92
24 | 1,27 1.45 1,19 1.55 1.10 1.66 1.01 1.78 | 093 1,90
25 | 1.29 1.45 1,21 1.55 1.12 1.66 1.04 1.77 | 095 1,89
26 | 1.30 1.46 1,22 1.55 1.14 1.65 1.06 1.76 | 098 1,88
27 | 1.32 1.47 1,24 1.56 1.16 1.65 1.08 1.76 1.01 1.86
28 | 1,33 1.48 1,26 1.56 1.18 1.65 1.10 1.75 1,03 1,85
20 | 1,34 1.48 1,27 1.56 1.20 1.65 1.12 1.74 1.05 1,84
30 | 1.3s 1.49 1,28 1.57 1,21 1,65 1.14 1.74 1,07 1,83
31 1.36 1.50 1,30 1.57 1,23 1.65 1.16 1.74 1.09 1,83
3z | 1,37 1.50 1,31 1.57 1,24 1.65 1,18 1.73 1,11 1,82
33 | 1,38 1.51 1,32 1.58 1,26 1.65 1.19 1.73 1,13 1,81
34 | 1,39 1.51 1,33 1.58 1,27 1.65 1.21 1.73 1,15 1,81
as | 1.40 1.52 1,34 1.58 1.28 1.65 1.22 1.73 1,16 1,80
36 | 1.41 1.52 1,35 1.59 1,29 1.65 1.24 1.73 1,18 1,80
37 | 1,42 1.53 1,36 1.59 1.31 1.66 1.25 1,72 1,19 1,80
38 | 1,43 1.54 1,37 1.59 1.32 1.66 1.26 1.72 1.21 1,79
39 | 1,43 1.54 1,38 1.60 1,33 1.66 1.27 1,72 1.22 1.79
40 | 1,44 1.54 1,39 1.60 1.34 1.66 1.29 1.72 1.23 1,79
45 | 1,48 1.57 1,43 1.62 1.38 1.67 1.34 1.72 1.29 1.78
so | 1.50 1.59 1,46 1.63 1.42 1.67 1.38 1,72 1,34 1,77
ss | 1.53 1.60 1,49 1.64 1,45 1.68 1.41 1,72 1.38 1,77
60 | 1.55 1.62 1,51 1.65 1.48 1.69 1.44 1.73 1.41 1,77
65 | 1,57 1.63 1,54 1.66 1.50 1.70 1.47 1.73 1,44 1,77
70 | 1,58 1.64 1,55 1.67 1.52 1.70 1.49 1.74 1.46 1,77
75 | 160 1.65 1,57 1,68 1,54 1,71 1.51 1.74 1,74 1,77
20 | 1.61 1.66 1,50 1.69 1.56 1.72 1.53 1.74 1.51 1,77
85 | 1.2 1.67 1,60 1,70 1,57 1,72 1.55 1,75 1,52 1,77
90 | 1.63 1.68 1,61 1.70 1.59 1.73 1.57 1,75 1,54 1.78
95 | 1.64 1.69 1,62 1.71 1.60 1.73 1.58 1,75 1.56 1,78

100 | 1,65 1.69 1,63 1.72 1.61 1.74 1.59 1.76 1,57 1.78

& est le nombre de variables exogénes (constante exclue).
mn est la taille de 1"échantillon.



