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Dependent Variable: Y
Method: Least Squares
Date: 05/31/16 Time: 23:10
Sample: 1996 2014
Included observations: 19
Variable Coefficient Std. Error t-Statistic Prob.
C 26798.91 217395.5 0.123273 0.9035
RBB 86474.27 12385.52 6.981886 0.0000
RBP 2899.603 4777.642 0.606911 0.5530
RCE 5633.286 1907.372 2.953428 0.0099
R-squared 0.927524 Mean dependent var 2490467.
IAdjusted R-squared 0.913029 S.D. dependent var 1185603.
S.E. of regression 349643.6 Akaike info criterion 28.55188
Sum squared resid 1.83E+12 Schwarz criterion 28.75071
Log likelihood -267.2429 Hannan-Quinn criter. 28.58553
F-statistic 63.98882 Durbin-Watson stat 1.875347
Prob(F-statistic) 0.000000

02 A, Jsaall by 5 Eviews 7 gebip e laie YU Gl slaet e

y=26798.91+ 86474.27x, +2899.603x, + 5633.286x5.......(1)
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(0.416) (10.873) (2.979)
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Dependent Variable: Y
Method: Least Squares
Date: 06/01/16 Time: 06:59
Sample: 1996 2014
Included observations: 19
Variable Coefficient Std. Error t-Statistic Prob.
C 80836.68 194371.6 0.415887 0.6830
RBB 91871.07 8449.531 10.87292 0.0000
RCE 5242.669 1759.703 2.979291 0.0089
R-squared 0.925745 Mean dependent var 2490467.
)Adjusted R-squared 0.916463 S.D. dependent var 11856083.
S.E. of regression 342672.3 Akaike info criterion 28.47088
Sum squared resid 1.88E+12 Schwarz criterion 28.62000
Log likelihood -267.4733 Hannan-Quinn criter. 28.49611
F-statistic 99.73652 Durbin-Watson stat 1.775806
Prob(F-statistic) 0.000000
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Heteroskedasticity Test: White

F-statistic 3.685759 Prob. F(5,13) 0.0269
Obs*R-squared 11.14096 Prob. Chi-Square(5) 0.0487
Scaled explained SS 7.218312 Prob. Chi-Square(5) 0.2049

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 06/01/16 Time: 12:33
Sample: 1996 2014

Included observations: 19

Variable Coefficient Std. Error t-Statistic Prob.
C 1.66E+11 1.69E+11 0.983742 0.3432
RBB -6.64E+09 1.03E+10 -0.642091 0.5320
RBB"2 5.54E+08  2.57E+08 2.154796 0.0505
RBB*RCE -51283341 97964566  -0.523489 0.6094
RCE -1.95E+09  2.25E+09 -0.865755 0.4023
RCE"2 5830487. 12485223 0.466991 0.6482
R-squared 0.586367 Mean dependent var 9.89E+10
)Adjusted R-squared 0.427277 S.D. dependent var 1.37E+11
S.E. of regression 1.04E+11 Akaike info criterion 53.82394
Sum squared resid 1.40E+23 Schwarz criterion 54.12218
Log likelihood -505.3274 Hannan-Quinn criter. 53.87441
F-statistic 3.685759 Durbin-Watson stat 2.344952

Prob(F-statistic) 0.026883
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Heteroskedasticity Test: White

F-statistic 1.688932 Prob. F(5,13) 0.2065
Obs*R-squared 7.481982 Prob. Chi-Square(5) 0.1872
Scaled explained SS 4.152313 Prob. Chi-Square(5) 0.5277

Test Equation:

Dependent Variable: WGT_RESID"2

Method: Least Squares

Date: 06/02/16 Time: 13:46

Sample: 1996 2014

Included observations: 19

Collinear test regressors dropped from specification

Variable Coefficient Std. Error t-Statistic Prob.
C 1.91E+10 1.17E+11 0.162679 0.8733
WGT"2 4.77E+10 1.04E+11 0.458731 0.6540
RBB"2*WGT"2 4.38E+08 2.92E+08 1.501925 0.1570
RBB*RCE*WGT"2 -89399952 45403820 -1.968996 0.0706
RCEN2*WGT"2 5595943. 11003511 0.508560 0.6196
RCE*WGT"2 -8.53E+08 1.94E+09 -0.439808 0.6673
R-squared 0.393789 Mean dependent var 5.86E+10
IAdjusted R-squared 0.160630 S.D. dependent var 7.53E+10
S.E. of regression 6.90E+10 Akaike info criterion 53.00453
Sum squared resid 6.19E+22 Schwarz criterion 53.30277
Log likelihood -497.5430 Hannan-Quinn criter. 53.05500
F-statistic 1.688932 Durbin-Watson stat 2.131226

Prob(F-statistic) 0.206453
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Series: Standardized Residuals
Sample 1996 2014

5 Obsenations 19

4] Mean 1273537
Median 24556.91

] Maximum  447056.4

Minimum  -451205.6
Std. Dev. 248678.2
2 Skewness  -0.186377
Kurtosis 2.569101

Jarque-Bera  0.256990
Probability ~ 0.879418
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6,000,000
Forecast: YF
Actual: Y
5,000,000 1 Forecast sample: 1996 2014
/ Included observations: 19
4,000,000 - Root Mean Squared Error  314457.7
Mean Absolute Error 237835.7
Mean Abs. Percent Error 10.53231
3,000,000 + Theil Inequality Coefficient  0.057471
Bias Proportion 0.000000
Variance Proportion 0.019287
2,000,000 -| . .
Covariance Proportion ~ 0.980713
1,000,000 -
0

T T T T T T T T T T T T T T
1996 1998 2000 2002 2004 2006 2008 2010 2012 2014
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Coefficients?

Coefficients non Coefficients
Modele standardises standardisés t Sig.
a Erreur standard Béta
1 (Constante)|-4600,611 1831,753 -2,512 | ,022
T 2,317 ,914 ,524 2,536 | ,021

a. Variable dépendante : RBB
X1t(RBB) = - 4600.661+ 2.317t

:(RCE) Lyl &dlal o 3L Jodaa) gl v/

Algal) el e gL JAlaal alad) olady) Alslaa : 8 43 Jgaal

Coefficients®

- . Coefficients
. Coefficients non standardisés . .
Modele standardisés t Sig.
B Erreur standard Béta
(Constante) [-13033,811 |3138,589 -4,153 |,001
T 6,548 1,565 712 4,183 |,001

B. Variable dépendante : RCE

X3t(RCE) = -13.33.811+ 6.548t

68



EAPRVUR-WP SIS I PR ) YO Y W R W

Alfieadl) iiall w23t = 2017 5 2018 12019 : o) i 3 3y sl i
ol Joandl 8 dina
AEal) ) priall guiil) i s 9 a8, Jgaal)

ire

2019 2018 2017 i)
77,362 75.045 72.728 RBB
11886.601 11880.053 11873.505 RCE
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y =80836.68 + 91871.07X1 + 5242.667X3 : z3sedl 3 pdll ol j2ym Liad Lautny
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T-2017: Y5017 - 80836.68 + 91871.07(72.728) +5242.667 (11873.505 -62997826.7

T=2018: y,915=80836.68 + 91871.07(75.045) +5242.667 (11880.053) -63053524.9
T=2019: y,919=80836.68 + 91871.07(77.362y +5242.667 (11886.601) =69505657.6
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