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Dependent VYariable: ¥
Method: Least Squares
Drate: 12/03/24 Time: 2356
Sample: 2010 2023
Included cobservations: 14

Variable Coefficient Sid. Error t-Statistic Prob.

C 25 84214 6. 064674 4 ZE1092 00013

X1 0714896 0266264 2 6849716 00212

w2 -0.328113 0.134561 -2.438392 0.0329
R-squared 0.687540 Mean dependent var 17.71429
Adjusted R-squared 0.620729 =.D. dependent var 4 177385
S.E. of regression 2. 538501 Akaike info criterion 4 288434
Sum squared resid T0.883289 Schwarz criterion 5025375
Log likelinood -31.21904 Hannan-Quinn criter. 4 BFHTHEE
F-statistic 1210223 Durbin-Watson stat 2078032
Prob{F-statistic) 0.001665
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Mull Hypothesis: D(GDP) has a unit root
Exogenous: Mone
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

Mull Hypothesis: GDP has a unitroot
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

t-Statistic Frob.*

Augmented Dickey-Fuller test statistic -7.871332 0.0000

Augmented Dickey-Fuller test statistic -2.017560 0.5685

Test critical values: 1% level -2.647120
5% level -1.952910
10% level -1.610011

Test critical values: 1% level -4.296729
5% level -3.568379
10% level -3.218382

*MacKinnon (1996) one-sided pvalues.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDF,2)

Method: Least Squares

Drate: 05/07/25 Time: 14:12

Sample (adjusted): 1992 2020

Included observations: 29 after adjustments

*Mackinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Drependent Variable: D(GDP)

Method: Least Squares

Drate: 05/07/25 Time: 14:16

Sample (adjusted): 1991 2020

Included observations: 30 after adjustments

Variable Coeflicient Std. Error

t-Statistic Prob.

D(GDP(-1)) -1.457960 0.192563

-7.571332 0.0000

Wariable Coefficient Std. Error t-Statistic Prob.
GDP(-1) -0.421391 0.208862 -2.017560 0.0537

c 1.622399 0.946728 1.713691 0.0980
@TREMND("19907) -0.043502 0.049024 -0.887372 0.3827

Automatic ARIMA Forecasting
Selected dependent variable: GDP
Date: 05/07/25 Time: 14:15
Sample: 1990 2020

Included observations: 31
Forecast length: 0

Mumber of estimated ARMA models: 25
Mumber of non-converged estimations: 0
Selected ARMA model: (0,3)0,0)
AlCwvalue: 4 43718531068

= ARMA Criteria Table

Model Selection Criteria Table
Dependent Variable: GDP
Date: 05/07/25 Time: 14:15
Sample: 1990 2020

Included observations: 31

Model LoglL AlCE BIC HC
(0,3¥0,0) -63.F7E3T72 4. 437185 4 668474 4 512580
(1,3¥0,0) -62. 7665584 4 501089 4 F7TB635 4 591562
(0,400} -62. 770262 4 501314 4778860 4 591787
(2,30,0) -62.234963 4 531288 4 855091 4 636840
(2,2%0,0) -64 288664 4 534753 4812298 4 625226
(1,20,0) -65.582241 4 553699 4754988 4 629094
(1,4¥0,0) -62.741893 4 583993 4887797 4 669545
(3,2)0,0) -62. 757854 4 565023 4 588826 4 670575
(2,4¥0,0) -62.068500 4 585064 4. 955126 4 705695
(3,3)0,0) -62.081202 4 585884 4955945 4706515
(2,000,0) -67.099975 4. 587095 A4 TT72126 4647411

Date: 05007125 Time: 14:07
Sample: 1990 2020
Included observations: 31

Autocorrelation  Partial Carrelation AC  PAC Q-Stat Prob

I |
[ IOl
Ol g

10368 0368 4.6267 0.0
2 0306 0197 7.9286 0.019
30285 0110 10299 0018
4 0.038 -0150 10353 0035
5 -0.067 -0.146 10528 0.062
6 -0.081 -0.038 10796 0.095
70025 0171 10.823 0147
8 -0.097 -0.080 11242 0188
9-0.103 -0108 11732 0229
10 0157 0177 12933 0227
110091 0073 13360 0270
12 -0.122 0022 14165 0290
13 -0.119 -0.027 14.963 0.310
14 -0.102 -0.139 15592 0339
15 -0.185 0477 17.973 0275
16 -0.111 0034 18615 0.289

—

e O O e T e I O e I

Mull Hypothesis: GDP has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=7)

Mull Hypothesis: GDOP has a unit root
Exogenous: None
Lag Length: 1 {Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.445488 0.5458

Test critical values: 1% level -3.679322
5% level -2.967767
10% level -2.622989

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: DIGDP)

Method: Least Squares

Date: 05/07/25 Time: 14:18

Sample (adjusted): 1992 2020

Included observations: 28 after adjustments

Augmented Dickey-Fuller test statistic -1.032744 0.2648

Test critical values: 1% level -2.647120
5% level -1.952910
10% level -1.610011

*Mackinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP)

Method: Least Squares

Date: 05/07/25 Time: 14:19

Sample (adjusted). 1992 2020

Included observations: 29 after adjustments

ariable Coeflicient Std. Error t-Statistic Prob.
Variable Coefficient Std. Error t-Statistic Prob.

GDP(-1) -0.344558 0238203  -1.446486 0.1600
D{GDP{-1)) -0.286452 02295505  -1.270269 0.2152 GDP{-1) -0.130359 0126226  -1.032744 0.3109
C 0.826313 0.779977 1.059407 0.2992 D{GDP(-1)) -0.392605 0.202478  -1.939001 0.0630
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