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Dependent Variable: Y
Method: Least Squares
Date: 05/18/17 Time: 19:28
Sample: 2000 2015
Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.
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C 112.9742 9.316419 12.12636 0.0000

I -0.587431 0.167917  -3.498336 0.0050

PIB 2.745787 1.123753  -2.443407 0.0326

INF - 0.130564 0.871875 0.149751 0.8837

ER 118.6683 22.56671 -5.258555 0.0003

R-squared 0.796132 Mean dependent var 64.37500

Adjusted R-squared 0.721998 S.D. dependent var 10.59714

S.E. of regression 5.587438 Akaike info criterion 6.529225

Sum squared resid 343.4141 Schwarz criterion 6.770659

Log likelihood -47.23380 Hannan-Quinn criter.  6.541589

F-statistic 10.73910 Durbin-Watson stat 1.403692
Prob(F-statistic) 0.000855
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B reusch-Godfrey Serial Correlation LM Test:

F-statistic 5.091123 Prob. F(2,9) 0.0332
Obs*R-squared 8.493059 Prob. Chi-Square(2) 0.0143

Test Equation:

Dependent Variable: RESID
Method: Least Squares

Date: 05/22/17 Time: 13:42
Sample: 2000 2015

Included observations: 16
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Presample missing value lagged residuals set to zero.

Variable Coefficient  Std.Error  t-Statistic ~ Prob.
I 0.037940 0.203677 0.186275 0.8564
PIB 1.048954 0.962176 1.090189 0.3040
INF -0.055894 0.891823 -0.062673 0.9514
ER 8.246315 19.87257 0.414960 0.6879
C -6.396881  7.593957 -0.842365 0.4214
RESID(-1) 0.620698 0.446819 1.389146 0.1982
RESID(-2) -1.106853  0.372735 -2.969544  0.0157
R-squared 0.530816 Mean dependentvar  -5.33E-15
Adjusted R-squared ~ 0.218027 S.D.dependent var 4.784796
S.E. of regression 4231159 Akaike info criterion 6.022465
Sum squared resid 161.1244 Schwarz criterion 6.360472
Log likelihood -41.17972 Hannan-Quinn criter.  6.039774
F-statistic 1.697041 Durbin-Watson stat 2.417950

Prob(F-statistic) 0.228218

Eviewszoliyy Jleazuli 15 08y Jgazdl e slaxe¥ly 2l slue] o0 2 yiiall
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PrObLM =0.01 < 005
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.875706 Prob. F(2,2) 0.5331
Obs*R-squared 4.668673 Prob. Chi-Square(2) 0.0969

Test Equation:

Dependent Variable: RESID
Method: Least Squares

Date: 05/22/17 Time: 13:49
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Samp|e: 2006 2015
Included observations: 10

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.

C -6.087355 22.45120 -0.271137 0.8117
I 0.498629 0.456062 1.093335 0.3884

PIB 2.771852 6.778385 0.408925 0.7222

IF -1.375567 1.803625 -0.762668 0.5253

ER 6.116295 86.97455 0.070323 0.9503

AR(6) 0.081041 0.196396 0.412644 0.7199
RESID(-1) -0.807406 0.888428 -0.908804 0.4594
RESID(-2) -1.599312 1.365310 -1.171391 0.3621
R-squared 0.466867 Mean dependent var 3.71E-13
Adjusted R-squared -1.399097 S.D.dependent var 4.882685
S.E. of regression 7.562800 Akaike info criterion 6.874922
Sum squared resid 114.3919 Schwarz criterion 7.116990
Log likelihood -26.37461 Hannan-Quinn criter. 6.609374
F-statistic 0.250202 Durbin-Watson stat 2.791283

Prob(F-statistic) 0.930469

Eviewsql, Juszals 16 03, Joadt Jo slazeYU alall slas] e - ybaaal)

Dk WS pigedd Asbyl daall (aSs Joazdl M5 e
Y =-6.087+0.498 | +2.771 PIB -1.375 IF +6.116 ER +AR(6)
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Heteroskedasticity Test: White

F-statistic 2.730330 Prob.F(14,1) 0.4453
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Obs*R-squared 5.592029 Prob. Chi-Square(14) 0.3389
Scaled explained SS 7.839169 Prob. Chi-Square(14) 0.8975

Test Equation:

Dependent Variable: RESIDA2
Method: Least Squares

Date: 05/22/17 Time: 13:56
Sample: 2000 2015

Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.
C 5560.472 1931112 2.879414 0.2128
N2 -0.657042 0.301719 -2.177661 0.2741
I*PIB -11.33849 4.319089 -2.625204 0.2317
I*INF -5.957546 3.328243 -1.789997 0.3243
I*ER 123.3892 51.43895 2.398751 0.2514
| 27.27584 15.67776 1.739779 0.3321
PIBA2 48.23677 18.03987 2.673898 0.2278
PIB*INF 2.178570 7.516926 0.289822 0.8204
PIB*ER 1866.505 659.9074 2.828435 0.2163
PIB -918.8971 330.2758 -2.782211 0.2197
INFA2 -43.44849 14.92602 -2.910922 0.2107
INF*ER 2058.450 712.8708 2.887551 0.2122
INF -293.6414 112.4871 -2.610444 0.2329
ERA2 13758.30 4685.101 2.936608 0.2089
ER -22586.95 7724313 -2.924137 0.2098
R-squared 0.974506 Mean dependent var 21.46338
Adjusted R-squared 0.617587 S.D.dependentvar 32.33238
S.E. of regression 19.99419 Akaike info criterion 7.931172
Sum squared resid 399.7678 Schwarz criterion 8.655474
Log likelihood -48.44938 Hannan-Quinn criter. 7.968262
F-statistic 2.730330 Durbin-Watson stat 2672793
Prob(F-statistic) 0.445264

Eviewszoliyy Jleaiuly 16 @8y Jgazdl e slexedly Al slue| (o 2 yduall
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6
Series: Residuals
Sample 2000 2015

5+ Observations 16

4 | Mean -5.33e-15
Median -1.025473
Maximum 9.196865

3 Minimum -10.47204
Std. Dev. 4.784796
Skewness -0.175263

21 Kurtosis 3.127405

1 Jarque-Bera  0.092733
Probability 0.954692

0

-125  -10.0 -75 -5.0 -2.5 0.0 2.5 5.0 7.5 10.0
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“ Forecast: YF
90 4 Actual: Y
2 Forecast sample: 2000 2015
Included observations: 16
Root Mean Squared Error 4.632859
Mean Absolute Error 3.575141
Mean Abs. Percent Error  6.389594
Theil Inequality Coefficient 0.035580
Bias Proportion 0.000000
Variance Proportion 0.056936
Covariance Proportion  0.943064
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2015-2000 57411 S5 39841 e ol 5yuall ol :

17 3, Jya

Actual

Fitted

Residual

Residual Plot

2000

82.6000

83.7214

-1.12137

2001

79.2000

75.6597

3.54034

2002

71.7000

71.0159

0.68411

2003

68.0000

68.9631

-0.96315

s

2004

68.1000

70.6830

-2.58298

2005

69.1000

65.4599

3.64007

2006

73.2000

74.3704

-1.17036

A

2007

63.0000

64.0878

-1.08780

2008

64.1000

63.2994

0.80061

2009

57.8000

59.8476

-2.04755

TV TN

2010

53.8000

60.2211

-6.42112

N

2011

59.3000

62.0348

-2.73476

2012

62.8000

57.0441

5.75588

5

2013

62.7000

53.5031

9.19686

D

2014

56.8000

51.8167

4.98325

2015

37.8000

48.2720

-10.4720 | .

i
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coeflicients non Coefficients
standardisés Standardisés
Erreur
standard
Modeéle Béta si
1 (constante) -970,652 26,264 -72,364 ,000
, 764 142 ,942 | 75,226 ,000

a.Variable dépendante :PIB

SPSSzaliy Jleaiuwly 14 @8 Jouzdl (e slenedly AUl slae] (ot yuuall

PIB=-970.652+0.764T

o LS Aslall iS5 Joall e

Dduslall Jual ‘at.a_“ bl:u"}/‘ ZU.)\.u.Aﬁ..\.ES :19 ﬁj) Jj._xz_”
coefficients?
coefficients non Coefficients
standardisés Standardisés
Erreur
standard
Modele Béta t s
1 (constante) -11720,641 1556,048 -7,498 ,000
5,391 773 ,843 7,333 ,000

a.Variable dépendante : [

SPSSzaliy Jleaiwly 14 @8y Jouzdl (e sleze¥ly AlUatl slue] oot yuyall
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[=-11720.641+5.391T

rpdadll Jaal aladl slas¥l Uoslas jyaas 120 @8, Jouxd!
coefficients?
coefficients non Coefhicients
standardisés Standardisés
Erreur
standard
Modeéle A Béta si
1 (constante) ~5810.548 894 14 11 894 1000
2.213 41 521 11.215 1000

a.Variable dépendante : INF

SPSSzaliye Jleatuls

INF = -5810.548+2.213T

08y Joamdl Lo szl AU slas] ooyl

b LS ahslal) CaSs Joandl e

coefficients?
coefficients non Coefficients
standardisés Standardisés
Erreur
standard
Modele A Béta s
1 (constante) -471.621 5.348 85.354 ,000
0.018 ,002 ,998 85.986 ,000

a.Variable dépendante : ER

SPSSzaliyy Jlantuly
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ER=-471.621+0.018T
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2022 2021 2020 ol M
49.2 43.81 38.42 |

8.36 7.6 6.84 PIB

18.04 15.83 13.62 IF

0.488 0.470 0.452 ER
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