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Dependent Variable: Y
Method: Least Squares
Date: 02/18/24 Time: 11:26
Sample: 2014 2023
Included cbservations: 10
Variable Coefficient Std. Error t-Statistic Prob.
c 6.294020 1.563534 4.025509 0.0050
X2 0.241528 0.072307 3.340337 0.0124
X3 -3.305648 1.436586 -2.301045 0.0549
R-squared 0.921915 Mean dependent var 6.000000
Adjusted R-squared 0.899604 S.D. dependent var 1.224745
S.E. of regression 0.388063 Akaike info criterion 1.188028
Sum squared resid 1.054153 Schwarz criterion 1.278805
Log likelihood -2.940147 Hannan-Quinn criter. 1.088449
F-statistic 41.32272 Durbin-Watson stat 2.410244
Prob(F-statistic) 0.000133
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obs Actual Fitted Residual Residual Plot
|
2015 | 4.50000 4.85714 -0.35714 I
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|
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|
|
|
|

2021 | 6.50000 6.30631 0.19369
2022 | 7.50000 7.53953 -0.03933
2023 | 7.50000 7.78106 -0.28106

2014 | 4.00000 4.28505 -0.28505 A |
[
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2017 | 5.50000 5.34020 0.15980 '
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Chow Breakpoint Test
Null Hypothesis: No breaks at specified breakpoints

Varying regressors: All equation variables
Equation Sample: 2014 2023

F-statistic (3.14716? ) Prob. F(3,4) 0.148
Log likelihood ratio - Prob. Chi-Square(3) 0070

Wald Statistic 9.441501 Prob. Chi-Square(3) 0.0240
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2000 506 23.2 2010 982.4 58.5
2001 5233 231 2011 1063.4 64
2002 563.8 25.2 2012 11711 759
2003 594.7 264 2013 1306.6 94.4
2004 635.7 284 2014 1412.9 131.9
2005 688.1 32 2015 1528.8 126.9
2006 753 37.7 2016 1702.2 155.4
2007 796.3 40.6 2017 1899.5 185.8
2008 868.5 47.7 2018 2127.6 217.5
2009 935.5 529 2019 2368.5 260.9
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Dependent Variable: M
Method: Least Squares
Date: 02/25/24 Time: 05:21
Sample: 2000 2019
Included observations: 20
Variable Coefficient Std. Error t-Statistic Prob.
GDP 0.126230 0.004365 28.91680 0.0000
c -56.13319 5.439948 -10.31870 0.0000

R-squared 0.978927 Mean dependent var 85.42000
Adjusted R-squared 0.977756 S.D. dependent var 71.14985
S.E. of regression 10.61147  Akaike info criterion 7.656388
Sum squared resid 2026.861 Schwarz criterion 7.755962
Log likelihood -74.56388 Hannan-Quinn criter. 7.675826
F-statistic 836.1815 Durbin-Watson stat 0.647239
Prob(F-statistic) 0.000000
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Dependent Variable: M
Method: Least Squares
Date: 02/25/24 Time: 05:23
Sample (adjusted): 2001 2019
Included observations: 19 after adjustments
Variable Coefficient  Std. Error t-Statistic Prob.
M(-1) 0.692369 0.197459 3.506388 0.0029
GDP 0.054502 0.021242 2.565810 0.0207
c -26.93617 10.10539 -2.665526 0.0169
R-squared 0.989213 Mean dependent var 88.69474
Adjusted R-squared 0.987865 S.D. dependent var 71.53424
S.E. of regression 7.880195 Akaike info criterion 7.110522
Sum squared resid 993.5596 Schwarz criterion 7.259644
Log likelihood -64.54996 Hannan-Quinn criter. 7.135759
F-statistic 733.6457 Durbin-Watson stat 2.392572
Prob(F-statistic) 0.000000
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Table Estimation — View — Residual Diagnostics
— Serial Correlation LM test — lags to include [2] — ok



Breusch-Godfrey Serial Correlation LM Test: ===
Null hypothesis: No serial correlation at up t0 2 1agS sy

F-statistic 5.659529 Prob. F(2,16)
Obs*R-squared 8.286565 Prob. Chi-Square(2)

t

Dependent Variable: RESID

Method: Least Squares

Date: 02/25/24 Time: 05:59

Sample: 2000 2019

Included observations: 20

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.

GDP 0.004483 0.003876 1.156721 0.2644

C -4.198297 4659603 -0.900999 0.3810

RESID(-1) 0.554432 0.259296 2.138223 0.0483

RESID(-2) 0.284236 0.275287 1.032506 0.3172

R-squared 0.414328 Mean dependent var -1.42E-15

Adjusted R-squared 0.304515 S.D. dependent var 10.32845

S.E. of regression 8.613482 Akaike info criterion 7.321392

Sum squared resid 1187.075 Schwarz criterion 7.520539

Log likelihood -69.21392 Hannan-Quinn criter. 7.360268

F-statistic 3.773019 Durbin-Watson stat 1.779014
Prob(F-statistic) 0.031944
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Table Estimation — View — Residual Diagnostics
— Correlogram — Q — statistics — ok



Date: 02/25/24 Time: 19:18
Sample: 2000 2019 & 5
Included observations: 20
utocorrelatio Partial Correlation AC PAC Q-Stat Prob
[ [ 1 0.537 0.537 66771 0.010
[ N 2 0410 0.171 10.792 0.005
I I I 3 0.265 -0.014 12.611 0.006
Lo Fogoo 4 0.115 -0.100 12.975 0.011
Lop I I 5 0.075 0.019 13.140 0.022
I I 1 I 6 -0.239 -0.392 14.939 0.021
[ [ I 7 -0.338 -0.183 18.812 0.009
= | 8 -0.381 -0.071 24.133 0.002
= I I 9 -0.383 -0.033 30.013 0.000
I g 10 -0.378 -0.124 36.312 0.000
I Lo 11 -0.332 0.043 41.712 0.000
I I I I 12 -0.245 -0.020 45.003 0.000
h 2
Q—Stat=n(n+2)%
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= 10.792 = 20(22)

XE = x2=5.991
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