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1997

1998

1999

2000

2001

2002

2003

2004

2005

2006

2007

2008

2009

2010

2011

2012

2013

2014

2015

2016

2017

2018

2019

1.100000

5.100000

3.200000

2.200000

2.600000

4.700000

6.900000

5.100000

5.100000

2.000000

3.000000

2.400000

2.400000

3.300000

2.900000

3.400000

2.800000

3.800000

2.900000

3.400000

3.700000

2.300000

3.900000

71

1.800000

1.700000

1.600000

1.500000

1.550000

1.530000

1.580000

1.600000

1.690000

1.780000

1.800000

1.900000

2.000000

2.000000

2.030000

2.200000

2.150000

2.900000
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Dependent Variable: PIB
Method: Least Squares
Date: 06/05/21 Time: 19:46
Sample: 1990 2019
Included observations: 30

Variable Coefficient ~ Std. Error t-Statistic Prob.

C 7.449935 1.653510 4.505527 0.0001
POP -2.318566  0.812339 -2.854185 0.0080
R-squared 0.225372 Mean dependent var 2.816667
Adjusted R-squared 0.197707 S.D. dependent var 1.923195
S.E. of regression 1.722622 Akaike info criterion 3.989912
Sum squared resid 83.08791 Schwarz criterion 4.083325
Log likelihood -57.84868 Hannan-Quinn criter. 4.019796
F-statistic 8.146374 Durbin-Watson stat 1.843744
Prob(F-statistic) 0.008031

AW Bl e Lilaxs eviews zoliy (§ dwlyll ol pdie dalasdl ol

BERY-ii E‘»Lh :2-2 Jguxtl
ES}-Q:!-”

eviews zaliy alusiwl ddbll slael oo 1 Huuall

sde Jatudl aaall g« (PIB) el mldl Jlex! (o 5]l csas oy &lasi¥) A8l e Jgiaxl]

A bl e Lilass

pib=7.449 — 2.318 pop

SE 1.653 0.812

N=30 R?*=0.21 F-statistic =8.146 DW= 1.84
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e Hlasy! i 5,58 ekl g breusch- pagan- Godfrey jLas| s S Ll Las1-1
I Apsyall jlasl g sllas¥) (s Lgias A8 D99

{ HO:p =0
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LM-Test Ly sl miles :3-2 Jguz]!

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.121404 Prob. F(2,26) 0.8862
Obs*R-squared 0.277571 Prob. Chi-Square(2) 0.8704

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 06/05/21 Time: 19:58

Sample: 1990 2019

Included observations: 30

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.
C -0.253314 1.802436 -0.140540 0.8893
POP 0.128564 0.888241 0.144740 0.8860
RESID(-1) 0.079895 0.207565 0.384916 0.7034
RESID(-2) 0.056354 0.196877 0.286237 0.7770
R-squared 0.009252 Mean dependent var 6.59E-16
Adjusted R-squared -0.105065 S.D. dependent var 1.692661
S.E. of regression 1.779360 Akaike info criterion 4.113950
Sum squared resid 82.31915 Schwarz criterion 4.300776
Log likelihood -57.70925 Hannan-Quinn criter. 4173717
F-statistic 0.080936 Durbin-Watson stat 1.978859

Prob(F-statistic) 0.969798

eviews meliy e sbexe¥l s ldl slael o 1yl

77



@BV gaill o Al ranal) gaill Y Al s dllas dul ) 1 ) Juad)

LM=nR2— LM =0.277

X2(0.05;2)=5.991

Lol Jodsedl JMs oy Lasdls

4L 2\.5.‘34_3)\ x2p &ilas| e LM daid Olas

Lo e dage ¥ JWIL g HT (agys 9 HO Juds dieg LM < x2(0.05;2) =5.991 1)) Lasdls

ellasd uls wiles jLas -2

: ARCH ;L I-

sbasl @l 14-2 Jeun

Heteroskedasticity Test: ARCH ARCH
F-statistic 0.016155 Prob. F(1,27) 0.8998
Obs*R-squared 0.017341 Prob. Chi-Square(1) 0.8952

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 06/05/21 Time: 20:01
Sample (adjusted): 1991 2019

Included observations: 29 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C 2.933061 0.906126 3.236925 0.0032
RESID"2(-1) -0.024357 0.191632 -0.127101 0.8998
R-squared 0.000598 Mean dependent var 2.863858
Adjusted R-squared -0.036417 S.D. dependent var 3.831356
S.E. of regression 3.900495 Akaike info criterion 5.626556
Sum squared resid 410.7743 Schwarz criterion 5.720852
Log likelihood -79.58506 Hannan-Quinn criter. 5.656089
F-statistic 0.016155 Durbin-Watson stat 1.791123
Prob(F-statistic) 0.899802

Ludlzio sllasy! Jldlg dbadl 4us,all (adyig adall s, L o
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Heteroskedasticity Test: White

:JWIE eviews zoliy @l oy

white cylg sLasd sl mls :5-2 Joux

F-statistic 2.601521 Prob. F(2,27) 0.0926
Obs*R-squared 4.847097 Prob. Chi-Square(2) 0.0886
Scaled explained SS 3.841721 Prob. Chi-Square(2) 0.1465
Test Equation:
Dependent Variable: RESID/2
Method: Least Squares
Date: 06/05/21 Time: 20:03
Sample: 1990 2019
Included observations: 30
Variable Coefficient Std. Error t-Statistic Prob.
C 23.03695 16.01489 1.438471 0.1618
POP/2 6.230981 3.798035 1.640580 0.1125
POP -23.06109 15.79116 -1.460380 0.1557
R-squared 0.161570 Mean dependent var 2.769597
Adjusted R-squared 0.099464 S.D. dependent var 3.799955
S.E. of regression 3.606028 Akaike info criterion 5.497730
Sum squared resid 351.0927 Schwarz criterion 5.637850
Log likelihood -79.46595 Hannan-Quinn criter. 5.542556
F-statistic 2.601521 Durbin-Watson stat 2.287440
Prob(F-statistic) 0.092641

eviews zoliy (e slee¥l (s L) slael (o 1yauall
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LM=nRz— LM=3.84
AL Adgumdl x2p Aslas| ) Leslas s
X2(0.05;2)=5.991

(as¥l QUL 5 HT padyi 5 HO aotall B yd i die 5 LM < x2(0.05;2) =5.991 o) Lasdls

(2l gdadl oUasl) Blgedl Adliel HLasl-3

Gled! alaze¥ (&, Sal zyakl :6-2 JSCall

7
Series: Residuals

6 | Sample 1990 2019
Observations 30

5 Mean 6.59¢-16
Median 0.209582

4 - Maximum 3.113400
Minimum -3.985376

34 Std. Dev. 1.692661
Skewness -0.388378

> | Kurtosis 2.819703
Jarque-Bera  0.794821

14 Probability ~ 0.672058

0

: jarque-bera ;Las -
AW s yall jlas b pgdin N al andall a el ads sllasyl calS 131 L d8,al

HO: M é\},_ﬂ 2i9d
H1: o pe 35l 355

ZQ\ é‘ﬁ‘f‘n M\._\_’Lc\ dj-\-? JM} ) s

9 b Blodl aie3 o) Jgas @) auall 4s 8 Jias 131 Prob(jarque-bera)=0.672 > 0.05
.‘:;.chﬂ 29! ady §ledt UL
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