- Chowrs Forecast Test

ms Forecast lumsvin Chow's Forecast Test su iflums Forecast figuni
Out of Samples sufda azldmFnnafossunilumalszanudr Coefficients
nniufldean Coefficients Aldluns Forecast #wes Dependent Variable
Tugauiinenwiieldanitldlumsdszanmmsen Coefficients vassums mmasevas
fnsaniien Forecast Errors fifindu e Forecast Errors gensnniufiuaasiy
sumstwinzluaunsd Instability wielimanzaufiaziluls Forecast lugses
Forecasting Period

Wwansvn Chow's Forecast Test imazdas Run Regression Taslddating
mnuans nasniildar Estimation u& Click View / Stability Test /
Chows Forecast Test / s Dialog Box Ilss:ygasuduvasnisii
Forecasting Namaamsmaangmﬂmmaaﬂw%ﬂu 2 swamans sauwusnazduen
F-Statistic usz LR Statistic sufisesazudszanansvassunislasnsls
Tayaawnzlugiuves Estimation Period i

Chow Tests i 5' BN Equation: UNTITLED Workfile: UNTI i ]
Vlewi F'rocsl Db|ects| F'nntl Namel F[EE,EI Estlmatei Forecastl Statsl Hesmlsl

Enter one date [observation) for Forecast Test 2
of ohe of mare dates for Breakpoint Test: Chow Forecast Test: Forecast from 1960 to 1963
1960 F-statistic 4284025 Probability 0.021940
Log likelihood ratio 15.99193  Probability 0.003030

Test Equation:

Dependent Wariable: SAY
Method: Least Squares
Date: 09/03/02 Time: 23:13

“ 0K xCanceI Sample: 1946 1959

Included observations: 14

Yariable Coefficient  Std. Error t-Statistic Prob.
& 0.682750 0152561  -4.475248  0.0008
INC 0085444 0010875  7.BSESEE  0.0000
R-sguared 0.837243  Mean dependent var 0473236
Adjusted R-sguared 0.823686  3.D. dependent war 0333523 «|
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- Ramsey's RESET Test

maiia Specification Error anafeduldannanonsdt wu Sdudsilifioadaslu
aun1s aculifaanly e mﬂfﬁgﬂLLuumwé‘wﬁufﬁMmm:aw udu Farums
v RESET (w3 Regression Specification Error Test) alluminaseuin
aumsinlduusl Specification Error wia'lsi daywifinufded lunsdifismwuing
Specification Error \fiatu sazlinmuasihaumsiudssimiuengs iwnzus
yasmInasavezUanuaissiniazdl Specification Error wie i 1w ey
Fitted Term = 2 aumiﬁﬁlzgnﬁﬁmiﬂumm@aauﬁﬁa Yi = op + B X +
BzE(Yt|Xt)2 + BgE(Yt|Xt)3 + vy Ramsey ldiaunauuzin  dwuden
Coefficients wes Fitted Term (B, uaz B3) fenlaiiu 0 1fels siudannansdiai
g Specification Error fedulusuns (udinazlifimeildiagiaumsiigndasin
amndwauls) w EView wassgnusaseaninlugiues F-Statistic we:z LR
Statistic wruias

I E quation: UNTITLED 'Workfile: UN'."I'I'I"].'-_E.'9_'5 ] 3]

Viewi F'roc:si Db'ectsl F'rinti Name| Freezei Estimatel Forecastl Statsl Hesidsl

Ramsey RESET Test:

F-statistic 7.783003  Probability 0.005335
Log likelihood ratio 1345622 Probability 0.001197

Test Equation:

Dependent Wariable: SAY
Method: Least Squares
Date: 02/03/02 Time: 23:25
Sample: 1945 1963
Included observations: 18

“ariable Coeficient  Std. Error t-Statistic Prob.
[ 0610279 0527585 1.156741  0.2667
ING 0.042353 0080827 0833871 0.4154
FITTED"2 1427456 0584350 24425811 0.0284
FITTED"3 0.3897e7 0211419 1843528 0.08BS
R-squared 0.961426 Mean dependent var 0773333
Adjusted R-sguared 0.953160  S.D. dependent var 0642806 ~|

10. Forecasting and Forecast Evaluation
In Sample Forecast Adamswennsaingae Estimation Period uszsng

Forecasting Period Jugisnsndsann lunenaunw Out of Sample
Forecast ffamswsniaidt Estimation Period usz Forecasting Period iu
auazta9iu mavn Forecast Evaluation 1w EViews sunsarilens In
Sample us: Out of Sample Forecast wailduagiuglsusznisimue
Estimation Period ua: Forecasting Period
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\Wawen Forecast uaz Forecast Evaluation sassums sasanfimlédandszanm
mavassumsuas W Click Forecast (w3a Procs / Forecast) usaianizns
wennsal (Method) 1w Dialog Box wss Forecast Name inansasdalsiiu
Series fsvinms Forecast lunsdliindasms Series vas Standard Errors 1
FAaduanms Forecast l¥aszevss Series aslu S.E.(Optional) rew Click
OK msamag Sample Range lanéas / OK /

= EViews

File Edit Objects “iew Procs Quick Options ‘Window Help —
15 fob ¢ fob(-1) Forecast of FOB M ethod:
m Workfile: UNTITLED =101 x|  Dynarnic
VIEWI Procs Dbeclsl aveILabe\w’I howlFelchIStoreIDeletel Series names: & Catic
Range: 269301 2644 12 —ojxj| | Forecastpame: [FOBF =
Sample: 223301 204412 IDb ts| Print| Name|F | Estimate| Forecast| Stats| Resic | et
T eSS | I Frocs (=lee] Ll ame | Freeze SlUMals | Forscas ats 2303 1 - =
% = 5.E. [optional]: ithnre o)
fob Dependent Wariable: FOB . I
BA resid Method: Least Sguares BBl el Qutput
Date: 09/03/02  Time: 23:44 : Slifer
Samplefadjusted): SE4412 Sample range for forecast: & boaa
Included observations: 143 after adjusting endpoints
25331 264417 v/ Farecast
“ariable Coefficient  Std. Error  t-Statistic  Prob evaluation
C 0216783 0110858 1.980785  0.0519
FOB(-1) 0950242 0025728 3653420  0.0000
w oK xcance|
R-squared 0906321 Mean dependent var 4210523

Adjusted R-sguared 0805656 S5.D. dependent var 0.857098

S.E. of regression 0.275547  Akaike info criterion 0273773
Sum squared resid 1070862  Schwarz criterion 0.315212
Loy likelihood -17.57478  F-statistic 1364.135
Durbin-YYatson stat 1.431679  ProbiF-statistic) 0.000000

M Equation: UNTITLED Waorkfile: UNTITLED I ] 4|

Viewl F'rc-cs' Dbiects' PrintI Name| Freeze' Estimatel Forecast' Statsl Hesidsl

7

Forecast: FOBF

Aotual: FOB

Sample: 2533:02 254412
Include nbservations: 143

Foot hean Squared Emor 0273614
hean fbsolute Bmor 0200758
hbean fbz. Percert Bror 4 TTEITT
Theil Inequality Coefficient 0.031815
Bias Propartion 0.000000
‘ariance Proportion 0024586
Cowariance Proportion  0.978414

34 35 36 37 38 39 40 41 42 43 44

— FOBF ---+2 5E

(nmwinaduuaas  In - Sample Forecast #unaldantrsvasdadnaildlunis

Estimation fiu Forecasting aglugaaduaiu da 2533:01 - 2544:12)
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W Equation: UNTITLED Workfile: UNTITLED -(Oj x| x|
Viewl F'roc:s! Db'ectsl F'rintl Namel Freezel Estimatel Forecastl Statsl Hesidsl

Farecast of FOB Methad:
Dependent “ariable: FOB " Boment
Method: Least Squares Series names: _
Date: 090302 Time: 23:58 “ Stalic
= 4319 Farecast hame: IFDBF
. : []
5.E. [optional): I -
“ariable Coeficient  Std. Emor  t-Statistic  Prab. e ) | .
utput:
c 0209478 0114667 1826833  0.0700 Sipte (e iy eneeaslt | Do graph
FOB{-1) 0952379  0.0268209 3549848  0.0000 | Foecast
R-squared 0.907137 Mean dependent var  4.182809 ST
Adjusted R-squared 0.906417  5.D. dependent var 0.931536
5.E. of regression 0.285061  Akaike info criterion 0342923
Sum sguared resid 10.48252  Schwarz criterion 0.356519 V oK xcance|
Loy likelihood -20.46146  F-statistic 1260.142
Durbin-Watson stat 1.419740  Prob(F-statistic) 0.000000

M Equation: UNTITLED ‘Waorkfile: UNTITLED ==l
Viewl Procsl Dbiectsl Print! Namel Freezel Estimatel Forecastl Statsl Flesidsl

548
Forecast: FOBF
#etual: FOB
s S e Sample: 254401 2544:12
504 Wl . Include obsenvations: 12

Foot hdean Squared Bmor 00136634
45 hean Absolute Bror 0112774
] Mean fbs. Percent Bror 2.400447

Theil Inequality Coefficient 0.015096

. Biaz Proportion 0021327
4.0 b “ariance Proportion 0.040436
el i, Cowvarance Proportion  0.938236
4 T T b Lo ]
4401 44037 4405 4407 4409 44

— FOBF --- +2 5 E

(nmwinaduuaas Out of Sample Forecast finaldanssvasdacnafldlums
Estimation v Forecasting atauszzasaniu nanda Estimation Period
Ao 2533:01 - 2543:12 &w Forecasting Period #asas 2544:01 -
2544:12)
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