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[=]1 File Edit Object Wiew Proc Quick Options Window Help
ViewIProcIDbject] [PrintINameIFreeze] [EstimateIForecastIStatsIResids]

Breusch-Zodfrey Serial Correlation LM Test:

F-statistic 0.549178 Prob. F(2,15) 0.5879
O bs*R-sguared 1.2485989 Prob. Chi-Square{2) 05094

Test Equation:

§| Dependent variable: RESID

Method: Least Squares

Date: 02/07/M18 Time: 14:59

Sample: 1996 2016

Included observations: 21

Presample missing value lagged residuals setto zero.

Wariable Coefficient Std. Error t-Statistic Frob.

L -5 34E+08 1.0ZE+09 -0.5221032 05081

SR -0.002481 000582861 -0. 5073224 o.5188

LOP FE15791. 1329523225 0.550178 058321
RESIC-1) 0.323983 0.228501 0.986653 0.2385
RESICH(-2) 0001559 0. 416196 0004490 0.9965
R-squared 0.06564238 Mean dependent var -1.19E-O7F
Adjusted R-squared -0 1697032 S.D. dependant var 6. 2Z2E+08
S E. ofregression 5. 72E+D02 Akaike info criterion 432 59545
Sum squared resid T.24E+18 Schwarz criterion 432 94415
Log likelihood -453 8022 Hannan—C2wainn criter. 432 74943
F-statistic 0. 274589 Curbin-YWatson stat 1.803285

Prob(F-statistic) 0.5390066
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B Eviews - [Equation: UNTITLED | Workhie: UNTITIEDSUntitied™] —
=1 File Edit O hbject Wieww Proc CQuick Options Windows Help
[ViewIProcIObject] [PrintINameIFreeze] [EstimatelForecastIStatSIResids]

Heteroskedasticity Test: White

F-statistic 2. 263974 Prob. F(5,15) 00242
Obs*R-squared 10.94249 Prob. Chi-Sguare(5) o.o0525
Scaled explained S 8.3860202 Prob. Chi-Sguare(5) 0132375

Test Egquation:

Dependent Variable: RESID™Z2
Method: Least Squares

Drate: 03/028/M18 Time: 11:22
Sample: 1996 2016

Included cbservations: 21

Wariable Coefficient Std. Error t-Statistic Prob.
Lo -2 .01E+17 4 14E+18 0. 192227 0.284932
SDF - 117134326 25895104 0. 452242 056575
SDOPrz2 0000201 Q.000150 -1.345731 o.1984
SDP*LDF 455F6566.6 4495561 1016017 0.2257
LDP Z2.0Z2E+16 T.48E+16 0270096 Q. Faos
LOP~2 -2.34E+14 2.85E+14 -0.605976 0.5536
R-squared 0521071 Mean dependent wvar 2.68E+17
Adjusted R-squared 0361428 S D. dependent var 5. 44E+17
S E. ofregression 4 3I5E+1T Akaike info criterion 84 20094
Sum squared resid 2. 84E+36 Schwarz criterion 84 59938
Log likelihood -879.1599 Hannan-Cuinn criter. 84 326571
F-statistic 2. 262974 Crurbin-“Watson stat 1. 781524

FProb({F-statistic) 00242320
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< gead) IDE GDP LDP
1996 270000000 46941496780 84.03
1997 260000000 48177862502 88.82
1998 606600000 48187747529 93.26
1999 291600000 48640574567 | 095.68
2000 280100000 54790245601 | 095.97
2001 1113105541 54744714396 | 100.00
2002 1065000000 56760288974 | 101.43
2003 637881239 67863829880 | 105.75
2004 881851385 85324998814 | 109.95
2005 1156000000 103198228458.588 | 111.47
2006 1841000000 117027304746.54| 114.05
2007 1686736540 134977087734.008 | 118.24
2008 2638607034 171000691877.714| 123.98
2009 2746930734 137211039898.193 | 131.10
2010 2300369124 161207268655.392 | 136.23
2011 2571237025 200019057307.655 | 142.39
2012 1500402453 209058991952.125| 155.10
2013 1691886708 209755003250.664 | 160.11
2014 1503453102 213810022462.428 | 164.77
2015 -403397081.115475 165874330876.321 | 172.65
2016 1637370975.33816 159049096745.249 | 183.70
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(=) Equation: UNTITLED Workdfile: UNTITLED:Untitled!,

- O
Wiew | Proc| Object | | Print | Mame | Freeze | | Estimate | Forecast | 5tats | Resids
Dependent Variable: IDE
Method: Least Squares
Date: 03/0318 Time: 15:20
Sample: 1996 2016
Included observations: 21
Variable Coefficient Std. Errar t-Statistic Prob.
C 1.93E+09 8.29E+08 2329194 0.0317
GDP 0.018431 0.005022 3669874 0.0018
LDP -23265812 10490447  -2.217809 0.0397
R-squared 0502553 Mean dependentvar 1.25E+09
Adjusted R-squared 0447231 35.D. dependentvar 8.82E+08
3.E. of regression 6.56E+08 Akaike info criterion 4357137
Jum squared resid {7 7T4E+18 Schwarz criterion 43.72059
Log likelinood -454 4994 Hannan-Cwinn criter. 43 60376
F-statistic 9.092392 Durbin-Watson stat 1.431471
Prob(F-statistic) 0.001865
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[=] File Edit Object View Proc

Quick Options

L

LM Laa) il =3 o8 Galall

Window Help

Wiew | Proc| Object Mame | Freeze | | Estimate | Forecast | Stats | Resids
Breusch-Godfrey Serial Carrelation LM Test:

F-statistic 0549178 Prob. F(Z16) 05879
Obs*R-squared 1.348989 Prob. Chi-Square(2) 0.5094

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 03/07M138 Time: 14:59

Sample: 1996 2016

Included observations: 21
FPresample missing value lagged residuals setto zero.

Yariable Coefficient Std. Error t-Statistic Frob.

C -5 34E+08 102E+08  -0.523103 0.6081

GOP -0.0032431 0.006861  -0.507324 0.61aa

LOF 7815791, 13952325 0560178 0.5831

RESID{-1) 0333883 0.338501 0.986653 0.3385

RESID{-2) 0.0012649 0416198 0.0044490 0.9965

R-squared 0.064238 WMean dependentvar -1.19E-07

Adjusted R-squared -0.169703 S.D. dependentvar 6.22E+08

S.E. of regression 6.73E+08 Akaike info criterion 4369546

Sum squared resid 7.24E+18 Schwarz criterion 43.94415

Log likelinood -453.8023 Hannan-Cuinn criter. 4374943

F-statistic 0274589 Durbin-Watson stat 1.803285
Prob(F-statistic) 0.890066

D
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hA EViews - [Equation: UNTITLED

[=] File Edit Object View Proc

Quick Options

Window Help

[UiewIProcIDbject] [PrintINameIFreezel [EstimateIFnrecastIStatsIResids]

Heteroskedasticity Test: White

F-statistic 3.263974  Prob. F(5,15) 0.0342
Obs*R-squared 1094249 Prob. Chi-Square(s) 0.0525
Scaled explained 55 8.360202 Prob. Chi-Square(s) 01375
Test Equation:
Cependent Variable: RESID"Z
Method: Least Squares
Date: 020818 Time: 11:32
Sample: 1996 2016
Included observations: 21
Yariable Coefficient Std. Error t-Statistic Prob.
C -B.01EHIT 4 14E+18  -0193327 0.8493
GDOP -11713436 25895104  -0.452342 0.6575
GDOPA2 -0.000201 0.000150  -1.345731 01934
GOP*LDP 456766.6 4495661 1.016017 0.3257
LOP 2 02E+16 7 48E+16 0270096 0.7a0s
LDPA2 -2.34E+14 3.85E+14  -0.6059786 0.6536
R-zquared 0521071 MWean dependentvar 3. 6BE+1T
Adjusted R-squared 0.361428 3.D. dependentvar 5 44E+H1T
3.E. of regression 4 35E+17  Akaike info criterion g4 30084
Zum squared resid 2 84E+36 Schwarz criterion 84 59938
Log likelinood -879.1599 Hannan-CGuinn criter. 24.36571
F-statistic 3263974 Durbin-Watson stat 1781524
Prob{F-statistic) 0.034230
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