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[ [=] Equation: UNTITLED Workfile: DLS_2:Untitled |—|:|— = | S

View | Proc| Object| | Print | Name | Freeze | [ Estimate | Forecast | Stats | Resids

TT &Y

T s |

| DependentVariable: SERVADD
Method: Least Squares

Date: 08M&MY Time: 08:51
Sample; 134513483

Included observations: 49

Variable Coefficient Std. Errar tStatistic Frab.
c -0.069640 0048680  -1.401769 01680
TY -0.023146 0110786  -0.208924 0.8355
IMDWADD 0807538 0087268 8253400 0.0000
UR -1.04E-05 0.0y908y  -0.000121 0.9999
FOPRATE 0306732 0.046808 6.552831 0.0000
R-squared 0.838210 Mean dependentwvar 0471651
Adjusted R-squared 0.323502 3.D. dependentwvar 0244544
5.E. of regression 0102737 Akaike info criterion -1.6168356 * . - T «
Sum squared resid 0464417 Schwarz criterion -1.423792 LS‘)‘-’ JJ-‘ LS'“WM O g \j—u-;-j)jé 0)‘-“ d-Jﬁ
Laog likelihood 44 61245 Hanpan-Guinn criter, -1.543585

F-statistic 56.98041 | DurbinWatson stat  0.842044 —f — LU = J 9' A P Mé 9} }iwu
Prob{F-statistic) 0.000000 ‘========—=—-——— e e ————— e -’ ' e .
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Command I Capture
r|T| Ler . ruc o AL oioanEo 1 gy D : Ly 1 o e [ Ilmllqg‘
[ [=] Equation: UNTITLED Workfile: DLS_2:Untitled\ =N ="
[UiewlPrnchbject] [PrinthameIFreeze] [EstimatelFnrecast[StatsIResids] r*

Representations

Estimation Qutput

Actual Fitted, Residual »
ARMA Structure...
Gradients and Derivatives Y| std Eror  tStatistc  Prob.

Covanance Matrix
0.049630 -1.401769 0.1680

Coefficient Diagnostics 3 0110786 -0.208924 0.8355
Residual Diagnostics . Correlogram - C-statistics...
Stability Diagnostics r Correlogram Squared Residuals...

Histogram - Mormality Test

m&sﬁm Serial Correlation LM Test... -}ﬁ.ﬁ.‘ J‘j’é‘ ¢J5 -)'> gs"?.)’"" MQ?‘ O}A‘}‘ J‘.“.'“‘A

S.E. ofregression 0102737 ..

Sum squared resid 0.464417 Heteroskedasticity Tests..

Log likelihood 44 51245 Hannan-Cuinn criter. -1.543595
F-statistic 56.98941 Durbin-Watson stat 0.842044
Prob(F-statistic) 0.000000
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[=] Equation: UNTITLED Workfile: DLS_2:Untitled',

E=R(ECH ™

View

Proc| Object

Print

Mame

Freeze

Estimate

Forecast

Stats

Resids

Breusch-Godfrey Serial Cnrrelatmn LM Test

F-statistic
Dbs*R-squared

8.930209 Prob. F(2,42)

1462002 Prob. Chi-Square(Z)

Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 081817 Time: 08:56
Sample; 1345 1383

Included observations: 49
Fresample missing value lagged residuals set to zero.

---l
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Eviews 181 p g 58 O 59l Ol 5 o5 w9 3l odkiw!l b GLS yuosii

s 0 4o B Chi-2 4 F clao, LT prob ;b

Wariable Coefficient Std. Error t-Statistic Prob.
C 0.014723 0.043941 0.335054 0.7393
TY -0.009308 0.095008  -0.097974 0.9224
IMOWVADD -0.013844 0.075049  -0.184465 0.8545
LR 0.005668 0.069330 0.081692 0.9353
POPRATE -0.024387 0.041291 -0.590604 0.5580
RESID(-1) 0.627959 0.151501 4 144925 0.0002
RESID{-2) -0. 202757 0157523 -1.287156 WWW.GhadamYar.com
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Eviews 181 p g 58 O 59l Ol 5 o5 w9 3l odkiw!l b GLS yuosii

-

(=] E n: UNTITLED Workfile: DLS_2:Untitled,

(=& s

r__.‘lm'

Dep Specify/Estimate...
| Meth Forecast...
Date - -
Sam Make Residual Series...
Inclu Make Regressor Group
Make Gradient Group

View Prncl[}bject] [PrintINamelFreeze] [EstimatelFnrecastlStatisesids]

-

l. Error t-Statistic Prob.
Make Derivative Group
9680  -1.4017689 01680
iz snd 0786 -0.208924  0.8355
Update Coefs from Equation 7269 8253400 0.0000
Q087 -0.000131 0.99949
Add-ins » HG5309 6.552831 0.0000
R-squared 0838210 Mean dependentvar 0471651
Adjusted R-squared 0823502 S.0. dependentvar 0244544
S.E. of regression 0102737  Akaike info criterion -1.616835
Sum squared resid 0464417 Schwarz criterion -1.423792
Log likelihood 44 61245 Hannan-Guinn criter. -1.543595
F-statistic 56.98941 Durbin-Watson stat 0842044
Prob(F-statistic) 0.000000

aﬁ.>-.> b OLS u:.q:J J\ J.«é\a- LsU:-bLo.«g'
VO L;:M“AJ? sl ladklews -l g":'i\"’"‘.s‘

£ }l\l Untitled J{ Mew Pagejf
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FEI Equation: UNTITLED Workfile: DLS_2:Untitled! o | =2 | = |
[UiewlProcIDbject] [PrinthameIFreeze] [EstimatelForecastlStatsIResids]
Dependent Variable: SERVADD
-1 Method: Least Squares
Date: 081817 Time: 08:51
Sample: 13451393 (————==<= =
Included observations: M Make Residuals I -
L ¥ — -
Wariable Residual type Prob.
(®) Ordinary
C ' 01680
Y Stancardized 0.8355
INDVADD Generalized 0.0000
LR 0.9999
POPRATE Mame for resid series Cancel 0.0000
R-squared el 471651
Adjusted R-squared 244544
S.E. of regression —UrTUETIT AREmE o TETo 1.6 16835
Sum squared resid 0464417 Schwarz criterion -1.423792
Log likelihood 44 61245 Hannan-CQuinn criter. -1.543595
F-statistic 56.98941 Durbin-Watson stat 0.842044
Prob(F-statistic) 0.000000

< }1\[ Untitled JI{ Mew Page

/
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ﬂ EViews
File Edit Object View Proc Cuick Options Add-ins Window Help
Command
‘ Is et ¢ et(-1) _
("':i\""’u"' U'“J'{J .3}5- d)‘ 4299 (6 9) ‘)OLS U‘?""JJ‘ ‘_Ju,ab- Lgl.é.bw
Cu:br'm'nand Capture
1
[=] Equation: UNTITLED Workfile: DLS_2:Untitled o | =2 [
|‘|.-fiew|F'r::|c Dl::ljectl |F'rir1t NamelFreezel |Estimate Forecast | 5tats Residsl

WWW.GhadamYar.com




i SLaill sl )l 53l IS Qu),.oT

R 9 3li (ol «as993540 o JuntST 4133l +Tland  e0d SUDJ 50 03 v jgal

Eviews 181 p g 38 O 591 Ol 5 g5 w9, 1 odkiw!l b GLS -ywosi

L

[=] Equation: UNTITLED Workfile: DLS_2::Untitled), = | (=] ||ﬁ|

View | Proc| Object | | Print | Mame | Freeze | | Estimate | Forecast | 5tats | Resids

Dependent Variable: ET

Method: Least Squares

Date: 081817 Time: 09:06

Sample (adjusted): 1346 1393

Included observations: 48 after adjustments

Wariable Coefficient Std. Errar -Statistic Frob.
C -0.004582 0.011263  -0.406775 0.6861

ET(-1) ﬁﬁﬁnﬁﬂ 0114954 4443622  0.0001
R-squared 0.300335 Mean dependentwar -0.005222 o 2 ("’ "ﬁ"’” =3 ‘J” b p d}'e""’ “""J*p
Adjusted R-sguared 0.285125 S5.0. dependentwvar 0092234 ‘ ‘
S.E. of regression 0.078026 Akaike info criterion -2 299765 Sty s ) -’j-"' ( |‘5:~“
sum squared resid 0.280054 Schwarz criterion -2.144793
Log likelihood 5R.34636 Hannan-Cuinn criter. -2.193301
F-statistic 1974578 Durbin-Watson stat 1.340864
Prob(F-statistic) 0.0000585

WWWEGhadamYar.com




i SLaill sl )l 53l P k)f:),aT

R 9\ ulid (w0l (Cas99:500 o fantST S il +lCandt + 0ead S 501 030 il

EViews 1381 o 3 35 O 59 Of 585 (595 31 00liwl b GLS poss
» (¥, =)= B(1=p)+ Bo(x;, — ey )+ By (x5, = 25, )+ (8 — pu, )
Y4 EViews
File Edit Object View Proc CQuick Options Add-ins Window Help

Command

genr servadd_A=(servadd-0.31*servadd(-1})

genr ty_A=(ty-0.51*ty(-1)) SIS a0l S S daly Gl
genr indvadd_aA=(indvadd-0.51*indvadd{-1)} - e 5 b Jos
genr ur_A=(ur-0.51*ur(-1)) ,S e 5, Sna

genr poprate_A=(poprate-0.51*poprate(-1))

=S

Capture

Command l

‘ |'" WWW.GhadamYar.com




i SLaill sl )l 53l IS Uu),AT

R 9 li (ool «as993540 oy JuntST S 3ia) +TlCand « 9e0d SUDJ 58 03 gl

Eviews 181 p g 38 O 591 Ol 5 g5 w9, 1 odkiw!l b GLS -ywosi

L
Command I Capture

-

Er [=] Equation: OLS Workfile: DLS_2:Untitled!, = | EET R ™
|: View | Proc Dbject] [PrinthameIFreeze] [EstimateanrecastlStatisesids]
Depender StoretoDB... s L . * . L . .
{ poponcer Sowiomn. 5 OLS s duo JIGLS s i 51,
Date: 081 -
sample: 1. Copy Object.. v...:Lu LSJ‘J? du\ﬂ dd>es g_,a‘.: J‘ Y v.: ,,.S A ‘_5.;
Included ¢ n
—_ dme...
V:  Delete Std. Error  t-Statistic  Prab. U’JSJL" Q‘ B ‘J ol J"'\*’ Lguf'*""’ e
Freeze Output 0.049680  -1.401768 01680 . La.’
. 0110786  -0.208924 0.8355 ‘w L-;‘
g Print Ct+P b oa7oee 9253400  0.0000
View Options p 0079087 -0.000131 0.8999
POrrevre——vowowro=——0.045809 6.552831 0.0000
R-squared 0838210 Mean dependentvar 0.471651
Adjusted R-sguared 0.823502 35.0. dependentvar 0244544
S.E. ofregression 0102737  Akaike info criterion -1.616835
Sum squared resid 0464417 Schwarz criterion -1.423792
Log likelihood 44 61245 Hannan-Cuinn criter. -1.543595
F-statistic 56.98941 Durbin-Watson stat 0.842044
Prob(F-statistic) 0.000000

< }1\[ Untitled Je{ Mew Page;’
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X SLaidl (gl »1 5581 )3 Uf:),n.r

R ¢\ lid ol (as995500 o JantST ad 1l (Olkand « 00l 5D 01 030 Sujgol

Eviews 181 p g 38 O 59l Ol 5 o5 w9y 3l odkiw!l b GLS g0z
(V=)= B(1-p)+ By, — %y, )+ By (x5, = oy Y+ —pu,y) j‘> V' =0+ iy + Bixs

-

Equation Estimation ey
Spedification  Options
Egquation specification

Dependent variable followed by list of regressors induding ARMA
and POL terms, QR an explict equation like ¥ =c(1)+o(2) =X,

V':;JGQ .* ‘. ‘) 415\1 Jﬂ"t*: dv\ﬁ q servadd_a ¢ ty_a indvadd a ur_a |poprate_a

Estimation settings

Method: |L5 - Least Squares (MLS and ARMA) e

Sample: [ 1345 1393

WWW.GhadamH/ar.com ok | cancel
I




X dLaill (gl )13 I3 &),a.r

R 93 io (owgol «Cas993500 oSt ouS il +liand < 00 SUDJ 501 030 jg0l

Dependent Yariable: SERVADD _A

Method: Least Squares

Date: 081817 Time: 09:24

Sample (adjusted): 12346 1393
Included observations: 48 after adjustments

Variable Coefficient =td. Error t-Statistic Frob.
G -0.042203 0.040412  -1.044331 0.23022
TY_A 0.004413 0123963 0.035601 0.9718
INDWVADD _A 0.782620 0.114985 6.806287 0.0000
UR_A 0.051424 0.090499 0.568229 0.5728
POPRATE_A 0.269993 0.069066 3.8909187 0.0003
R-squared 0.659368 Mean dependentwvar 0.243165
djusted R-squared 0628227 S.D. dependentwvar 0.130950
S.E. of regression 0.079844 Akaike info criterion -2.119146
Sum squared resid 0274129 Schwarz criterion -1.924230
Log likelihood 55.85951 Hannan-Cinn criter. -2.045457
F-statistic 20.85534 ‘Durbin-Watson stat 1.685780
FProb{F-statistic) 0000000 ' = = = = = = = — = = = — =

-

Eviews 181 p g 58 O 59l Ol 5 o5 w9 3l odkiw!l b GLS yuosii
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FE Table: UNTITLED Workfile: DLS_2:Untitledh =R = O 90 JT 1o A B .chi-2 3 F . J\.oT prOb sb
| view| Proc| object | [rint | Name | [ Edit+/-| cellFmt | Grid=/- | Title | comments+/- | R P ) . =
A | B | T | D | E | F u“ywbwsyv.&&jwéfb\fuﬂjﬁ

1  |Breusch-Godfrey Serial Correlation LM Test: P d u M
2 J§£~o e X > > dgas D
3 |F-statistic 3.992921 F'rnf:r Frz41) 0.2604 I// Ls “ - J J
4 |Obs*R-squared TEES‘IEEI Prob. Chi-3quare(2) 0. ‘IQQQ R R /.. .
gy it —— W W Ll e s >
]
¥ |TestEguation:
8 |DependentVariable: RESID _
9 |Method: Least Squares . . ; & .
10 |Date: 031817 Time: 09:27 J“"‘J" O g st )Ltg.’. L’ 43 odaliv &5 ))b"""‘“
11 [Sample: 1346 1393 . = . w .
12 |Included observations: 48 . 9 d‘g‘ ‘\*’j“ MJ? Ulr)g' g';jf
13 |Presample missing value lagged residuals setto zero. ‘ l}u‘ L, 45 Lp‘ = . L,
14 . ; g 3 bls 8 o b B
15 Variable Coefficient Std. Errar t-Statistic Prob. LJ'i C * . LS,) J . < B e s
16 - :.‘ /.. . 3 A JJA . ‘
17 C 0.007603 0.040036 0.189915 0.8503 —r ]2 MJ? Lo.w )}«A Jo- J.n
18 T A 0.010651 0116219 0.091647 0.9274 ‘ ‘ \} d ‘ ‘ _ Q
14 INDWVADD_A -0.0545820 0111051 -0.494549 0.6236 Loe ¢ \ J,\p Je J;,. )Q m
20 UR_A 0.035890 0.086094 0416874 0.6789 U'.’- 2 6‘9‘) 2 f * ) A
21 POPRATE_A -0.023328 0069304  -0.336604 07381 ‘S & S - : S -
22 RESID(-1}) 0423577 0156711 2702920 0.0100 J‘ )Lf V L.’. Y L’ y}"’“ ‘L.'.'.’.L"" )‘
23 RESID(-2) -0.239151 0157391 -1.519465 0.1363 = . =
24 338 s b é:.m: 4>
25 |R-squared 0163023 Mean dependentvar -4 BdE-1T W LSA j *
ST —— ; SoTITD T A il

£ >
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