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v
=

A Y 1 )
Wu‘iﬂuﬂu’lﬂ'NﬂQﬂ

File Edit Objects View Procs Quick Options ‘Window Help

Main menu

| | Path = d:\documents and settingshjubimy documents ‘ DB = none ‘ WF = none

a 3 =
IRANNIH AAUTY

Command window

Faculty of Economics

1.1 msad 1y (Workfile)

1. lﬁ’é)ﬂ File/New/Workfile 1u main menu

Program
Text File

| Frequency
© trnual " weekly
" Semiannual " Daily [5 day weeks]
[ ll Iy y oK.
i] v S 1 ﬂ :(] cee " Quarterly " Daily [7 day wesks] _

Workfile Ranpe

" Monthly @ Undated or iregular

;- Range Cancel
Start observation End observation
9 fi 10
U

2. AINNDVOITOYA

d 4
3. ienyasuAuLAz Augavesdoya 1dindn OK

a 3 -
IRANNIH AAUTY
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1.1 Mmsa iy (Workfile) (619)

= Workfile: UNTITLED EFEX
9 Wiew| Procs | Objects| Save|Labele/-| Show|Fetch| Store| Delete| Genr| Sample
%Q/llﬂ Range: 110 Filter: * Default Eg: Mone
o .ee Samnple: 110
=)
EAresid

4. Save 111 workfile menu ‘H?ﬂ File/Save 114 main menu

Note: M3 1@%290081

-Annual 11 a7, §206 289 4 @7 15U 1980 — 2004
- Quarterly - year:quarter H30 2002Q3

- Monthly eyear:month 130 2002M2

- Semi-Annual = year:period 130 200251
-Weekly and daily emonth:day:year

a 2 N
IRANNIH AAUTY

Faculty of Economics

1.2 m3ladayaadlu workfile

=D.

an
)i}
Y

1

1. @519 Series 11 (1¥U Y) 1290 Object/New Object/Series

= Workfile: UNTITLED

Bew Oliject i v B Workfile: UNTITLED
Tyve of cbiect Narms for chimed Y Ulﬂ . View| Procs| Objects| Save|Labels/-| Show|Fetch|
Senes fr Range: 110 Filter: =
[E pasmm Sample: 110
Gesch =]
[ c
o mv . % resid
| atroe- ' echol L osl
¥
= Lo ]
34 Carcal
Spivem L]
Talde
Tent
VAR

2. ladoyalaeg Double-click i [=—]

a 3 -
IRANNIH AAUTY
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1.2 msladeyaasly workfile (¢10)

a . A 19
Aan Edit +- 1o lavoya

BN Series: Y Workfile: UNTITLED M Series: ¥ Workfi
f

Wiew| Procs| Objects| Pri

L
1 70.00000
2] 65.00000
= 90.00000
4 95.00000
7 A, 5 110.0000
[ NA 6 115.0000
9 A T 120.0000
10 A — 8 140.0000
9 155.0000
10 150.0000

A . - 7
IRANNIH AAUTY

Faculty of Economics

1.2 msladeyaasly workfile (¢10)

/N2 Aan Quick/Empty Group (Edit Series)

o 9 1 d' 9
File Edit Objects WView Procs RSINEE Options Wwindow Help .o ﬁ] g Ulﬂ @] ’] S 1 Q ,-J ’] q LW @ ﬂ 5 ’E’) ﬂ qj @ 1]“ a

Sample...
Generate Series...
Show ...

M Group: UNTITLED. Workfile: UNTITLED

View| Procs| Objects| Fiint | Mame| Fieeze| Transform| Edite-|
I
Series Statistics obs
B Workfile: UNTI Group Statistics r 1
View| Procs| Objects| 5 et tion 2
Range: 110 Eetimate VAR... i
Sample: 110
5
6
7
8
9
10
ad t-'i . Y A
35N 3 N1 import YBYAIN spreadsheet file 15D ASCII
<] ltl P
(Lﬂlj 'Jﬂ’E'JU) AU Auedny 8
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1.2 msladeyaasly workfile (¢10)

b4 k4 | Y a
msadteyayalviiointoyaria

Aan Quick/Generate Series

Generate Series by Equation

Enter equation

wilsngroald ldauns ..

1Y 151928579 Z=Y/X

‘110

3 Aa -4 1
ANUNGAT IUYOI Enter

Cancel

equation’

a 3 =
IRANNIH AAUTY

Faculty of Economics

1.3 M3@319 Group

1.

VI[N Open/as Group

Wiew| Procs| Objects| Print | Mame| Fieezz| |

- o obs X Y
Workfile: UNTITLED 9 1 5000000 | 70.00000
View | Procs| Objects| Save|Label+/-| Show| Fetch] 5 ¥ 18 2 100.0000 65 00000
Range: 110 Fiar. N " S imw o

Elglall-N
£ 5 150.0000 10,0000
3 150.0000 115.0000
7 2000000 1200000
8 2200000 140 0000
m 9 240.0000 155.0000
a5 Equation. . 10 260.0000 50,0000
a5 WARL..

as Multiple series

Update from DE... qu A
Stare ko DE. .

Obtectcopy . 2. NYD
Rename. ..

Delete

a 3 -
IRANNIH AAUTY

Y 9 Y 9 a 9 a
na Ctrl ﬂ"l\‘lll’J LLﬁ’JGlG]f mouse AQN X LAY Y Lalnan
=S - pent

e 1o ety obyect
brounil

24 charactess masimum,
16 o¢ fewwer recommended

Dapay name Ioe Labesing tables and gragka [optioral]

Cancel

10
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1.4 M3asreni

4
1. (2la Group YU 1aen View/Graph/Scatter/Scatter with

Regression

M Group: GROUPO1 Workfile: CONINC

Group Members

Spreadshest

Dated Data Table

Graph >
Multiple Graphs »
Descriptive Stats 3

Tests of Equality...
M-way Tabulation,..
Correlations
Covariances

Principal Companents. ..
Carrelogram (1.
Cross Correlation (23 ...
Cointegration Test..,
Granger Causality. ..

Label

awld

= Global Fit Options ]
ame| Freeze|  Transform| Edite /| Smpl+/-| InsDel| Transpose| Titd & @
Y ‘ ¥ Transformatiors # Transformations
Znnnnnn_ | ~ & Nons & Nons
(= " Logarithmic " Logarithmic
Lo  Iverse  Inverse
ke C Power [T | |C Power [
: it O BowCox [T O Bowlex [T
- -  Palpromial [T
Error Bar Siatter with Meares e\ghbor Y
High-Law (Open-Close) Seatter with Kernel Fit
P .
150‘30000 : ¥ Pairs I Robustness Iterations:
- " " - Fitted v series [optional)

fents And seftinnstiuhimu documents | DR = aone |[WF = ranine

2. Aan OK
11

a 3 =
IRANNIH AAUTY

Faculty of Economics

1.4 M3asr1eni

3. HINAB4N15 Object Graph
Gl‘ﬁ Aan Freeze

= Graph: UNTITLED Workfile: UNTITLED (=]
View] Procs | Objects | Pint|Nome| AddT st Line/Shade| iemove| Template| Options| Zoom|

vux
140 9
120 o

a0 80 120 180 200 240 280 > 9
100 y

x 4

w ;
I EE]

- dsennsanlasunlasgduun1d Tasadn Option

12

a 3 -
IRANNIH AAUTY
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2.1 Mmsdszanamsnnnegagnadng

Ae Ordinary Least Square (OLS)

1. 1@en Objects/New Object/Eqution 911 workfile menu

1350 Quick/Estimate Equation 91 main menu w4 ..

Equation Specification

Equation specification

Dependent variabls followsed by list of res

and PDL terms. O an e

2. ladulsany ()

£

Estimation settings

YT —

Method: |LS - Least Squares [MLS and ARMA)

Sample:

110 -«—

Cancel

| AA9N (C) ag anls
ian ke v=c{1lc(2]H.

25118 (X)

D= 3. mendsmsiszinun

Dptions

4. 1990%91a1

a 3 =
IRANNIH AAUTY

5.aan OK

13

Faculty of Economics

2.1 Mmsdszanamsnnnegagnadng

el Ordinary Least Square (OLS) (ﬂ'ﬂ)

awld .

M Equation: UNTITLED Workfile: CONINC |
“iew| Procs | Objects| Print | Name | Freeze| Estimate | Farecast| Stats | Resids

Dependent Yariable: ¥
Method: Least Squares

Date: 0511504 Time

1257

Sample: 110
Included observations: 10
Variable Coefficient  Std. Error  t-Statistic Prob
C 2445455 B.413317 3812791 0.0051
X 0.502081 0035743 1424317 0.0000
R-squared 0.962062 Mean dependent var 111.0000
Adjusted R-sguared 0.857319 5.0, dependent var 31.42893
S.E. of regression 5.493003  Akaike info criterion B.756184
Sum squared resid 3372727 Schwarz criterion B.816701
Log likelihood -31.78032  F-statistic 202.8673
Durbin-\Watson stat 2630127 Prob(F-statistic) 0.000001

a 3 -
IRANNIH AAUTY

Foyana il
Y =24.4545+0.5090X

D Se (6.4138) (0.0357)
t  (3.8127) (14.024)

I analaeagil (@uih 9

luenas)
14
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2.4 M3UUNVBYADIN Spreadsheet file

1. @319 workfile (Undate irregular, 1 — 55)

=\ 1 4 3
2.1l T1/51n5 Spreadsheet (191 Excel) iiVoinudoya

' = v Ay ° .
LBU ﬂ"lﬁ!iﬂ\iell@\iell@%l’a, cell LLﬁﬂV]iJ"U'E)‘J;I,ﬁ, PT1UHIN series

E3 Microsoft Excel - Table2.8 [Read-Only]

) Fle Edt Wew Insert Fomat  Tools
Dedam &R Y &
Arial -0 - B u 5
E7 - &
A B4 C

1 |obs FOODEXP TO P
2 1 217 382
3 2 196 3eg
4 &) 303 39
5 4 270 415
4] 5 325 456

A
PoyaogTuunaag
9 % 1A
Joyaausnogi cell ‘B2’
3. 3@ Excel 1d2nav' 117 workfile
A 9 2
I ERNEAY
maumay Aunsny 15

Faculty of Economics

2.4 M31UA1U031a910 Spreadsheet file (¢1)

4. Aan Procs/Import/Read Text-Lotus-Excel

Y
= Workfile: UNTITLED %3]1@
Ran,  Change workfle Range... oy * DefauTlmEq_ I 0
Sarm  Generate Series... Open ?)
[ Sart S “
FAre  Extract to Mew workfile. . Lackin: | &2 MOC =] « @ ek B
Fetch From DB. .. E1iblez.s
Expart 3 i ases.
A . Ay
5. 1000 drive& folder NUUDYRA/ | Ferne  [raics Bpen
A a . ,_ wﬂamr +ks) -~ Cancel
6. 1ADNBUAVDN file ‘Excel.xls
LA Ay
7. Double-click 1 file N193IN1T ‘Table 2.8.xIs’
maumay Aun3ny 16
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2.4 M31UA1U03ya910 Spreadsheet file (¢19)

y
T 1A

Upper-left data cell Excel 5+ sheet name

A = vy
8. Lﬂﬂﬂﬂﬁﬁﬂ\iﬂl@\iﬂl@yjﬂz

wazld cell usnvesdoya | | .
9. 131U series (NTU /] oo :

Reset sample to:
A ) o 155 Il E:rlentpsar:wu\e >
111 Excle 1%0 series 1187) EhGt e

n501d%0 series (391 11 T e

B Worlkfile: UNTITLED

“iew | Procs | Objects| Save)
Range: 155
Sample: 155

Excle HUaa1av)

10. aan OK 31§ ...

maumay Aunsny 17

Faculty of Economics

ad

Aad Y d'
’Jﬁmﬁ‘l.limnﬂ!m‘iﬂﬂm)ﬂﬂ?ﬂ OLS 159U

1. na Ctrl #1918 udrnandudsnaz@usuanndulsdu
(Foodexp) Haz@l50a52 (Totalexp)
2. AANUYN Open/as Equation

o1&
WA ...
as Multiple series
Equation Specification E
Equation specificati
D ariable followed by list of regressors including ARMA

Tsunsuazladglsanui

gre:
ms, OF, an explcit equation like Y=cllj+<(2/%.

aan wieuaaan (O)1d

Estimation seffings

Method: [LS - Least Squares INLS and ARMA |

Sample ﬁ w 3 ﬂaﬂ OK

maumay Aun3ny 18
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2.5 MnaaNa Actual, Fitted, Residual ‘ll’t)\‘lelgllqu_ﬁ

Windeamiamlsznuvesdanilsaw (fitted) 1NAUNT
N300 residual 19 Aan View/Actual,Fitted,Residual/
Actual,Fitted,Residual Table 11111904 equation

M| Fquation: EQ01 Workfile: INDIANFOODEXP

Representations ne| Fresze| Estimate | Forecast| Stat:

Estimation Output C.

Actual,Fitted, Residual Actual, Fit! sidual Table
Actual, Fitted, Residual Graph
Covariance Matrix Residual Graph

Gradients and Derivatives ¥

View| Procs| Objects| _Print | Mame| Freeze|  Estimate| Foreeast| Stats| Fiesids

obs Actual - Residual Residual Plot

Cosfficient Tests R Standardized Residual Graph 1 517.000 251070 -44 0807 i i
_— 2 196.000 2R3.691 -67 G206

Residual Tests 3

Stability Tests y officient  Std. Error  t-Stati 3 303.000 285.001 37.9990
_— 4 270.000 275.484 -5.48441

Label 436309 0078323  5.577 3 325.000 293394  31.6064

7 300.000 300383 -0.35251
8 325000 303.003 219966
] 336.000 309.992 260077

|
1 1
1 |
1 |
6 260.000 295141 -35.1408 ! !
1 |
1 |
1 |

maumay Aunsny 19

Faculty of Economics

2.6 ﬂTiﬁ%J%‘ii’)‘Iéﬂillslli’N Residual

1. Aan Procs/Make Residual Series 61°Ial13J“qui Equation

M |Fquation: EQO1 Workfile: INDIANFOODEXP

Make Residuals

Y
% $ ﬂ cee Residual type

* Oidinary

r

View e| Estimate|For

Make Regressor Group

Can|  Make Gradient Group b
el Maz De;\v.‘atwe Group
=  Make Model
Update Coefs from Equation Std. Ermror Mame for resid series Cancel
[resigm]
Y ‘
v A /

2. 1990 ‘resid01’ LAnan OK

y . LA . ————
14 Residual series ¥® ‘resid01’

Wiew | Frucsl 0 b|ects| Save

Range: 155
Sample: 155

os}l { 1 . I
Note: nﬂﬂiﬁﬁﬂiwﬂmm Eviews 3¢1N1 .

= eq01

y . A o
UD1a Residual 1u series U0 resid ——— (B

FA totalexp

maumay Aun3ny 20
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[
2.7 mataenguuuuiandy

HULD1a049

aun1g

Eq. specification

Linear

Y =ﬁ1+ﬂzx

YCX

Log-linear

InY =4+ 4,InX

log(Y) C log(X)

Log-lin

InY =8+ 4,X

log(Y)C X

Lin-log

Y=4+4,InX

Y C log(X)

Reciprocal

v-p5(5)

YCU1X

Faculty of Economics

Log reciprocal

InY =8,- 5, [%j

log(Y) C 1/X

a 3 =
IRANNIH AAUTY

21

3. ﬂﬁyﬁ1 Multicollinearity

9 [
AagNU

ARG

)

Faculty of Economics

a 3 -
IRANNIH AAUTY

* Multicollinearity Aoilyymiidulsosuoaesan

9y
Y] 1Y) J A . .
W ey usIBady (collinearity)

~ 9 . . a d?} A A 9y
* Junsdivoya Time series VLAAVUIL DLW TN

° 9 2 LY ‘]J a (% Ul =
VDAINA: R QQLLGIG]’JI,L IDTUIIVUINAI LU

22

18 n.a. 2547

11



ms1¥Tsunsy EViIews (e.ndumna)

Faculty of Economics

3.2 M53ANTIA auﬂﬁgm Multicollinearity

Ae Simple correlation coefficient

1. 1@ “table10.7.wfl” I Run 33MINY C X, X, X, X, X, X,

wld .

Dependent Yariable: ¥
Method: Least Sguares
Date: 05/15/04 Time: 16:43
Sample: 1947 1962

Included observations: 16

Wariable Coefficient  Std. Error  t-Statistic &Zf{

X1 1506187 5.491493 04631

X2 0.035812 03127

X3 -2.020230 0.0025

x4 -1.033227 0.0002

X5 0.051104 08262

TIME 1829.151 0.0030

C 7727012 3.433204 00075
R-squared u] 995479’ Mean dependent var B5317.00
Adjusted R-squared 0992465 S.D. dependent var 3511.968

a 3 =
IRANNIH AAUTY

R* g4

uaalsesune

119@2 1

%

&

[

1y

23

Faculty of Economics

3.2 M3 auﬂﬁgm Multicollinearity

Ae Simple correlation coefficient

. a319nquueIn 505110 Proc/Make Regressor Group

M Fquation: UNTITLED. Workfile: TAB|

SpecifyjEstimate. ..
Forecast...

Make Derivative Group
Make Model
Update Coefs from Equation

M Group: UNTITLED Workfile: TABLE10.7

Group Members sme| Freeze| Transfom
Spreadshest X1 X
Dated Data Table ©30.0000 2344
Graph 5850000 2594
Multiple Graphs 952.0000 2580
925.0000 2544
962.0000 3264
931.0000 3464

Descriptive Stats

Tests of Equality...

W-Way Tabulation, ..
ians

Covariances

2wl

8 | Group: UNTITLED Workfile: TABLE10. 7

Wisw| Procs| Objects|  Print| Nams| Freszs|  Transform| Edite-| Smpke/-| InsDel| T
Y

obs X1 X2 X3

1947 60323.00 §30.0000 234289.0 2356.000
1948 51122.00 885.0000 250426.0 2325.000
1949 60171.00 §62.0000 256054.0 36682.000

wla .

: UNTITLE Warkfile: TABLEYD.T
e T

a 3 -
IRANNIH AAUTY

24

18 n.a. 2547
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4. ﬂ@ﬁ] Heteroscedasticity

Variace U84 error term UUFAUANAMTDF U

v a o 9 .
unnAnNUUaa Cross-sectional
® NIFNTIVADU

= 51w

® Park test, Goldfeld-Quandt test, White’s test

MFUT5NIAIY White’s heteroscedasticity corrected

Faculty of Economics

standard error

maumay Aunsny 25

4.1 mim’maauﬂtym Heteroscedasticity
ae3am

Id4oua “tablel1.1.wfl’ run AVECOMP U C ttag AVEPROD

U

1. '%j N residual series l,’a 91N Proc/Make Residual Series
¥o ‘UHAT’

2. ad1nqudoyasznine UHAT /U AVEPROD

400

3. @514 Scatter diagram Taeiaen 2wy e

04

View/Graph/Scatter/Simple Scatter

-2004

UHAT

-400

-B004

Faculty of Economics

-500 T T T T
7000 000 8000 10000 11000 12000

AVEPROD

maumay Aun3ny 26
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4.4 M3NT ’ma@uﬂqgm Heteroscedasticity

99112181 White’s test

1. 1a®n View/Residual Test/White Heteroscedasticity

(Cross term) Tu equation menu awld...

M Equation: UNTITLED Workfile: TABLE11.3 -
Representations 12| Freeze| Estimate| Forecast| Stats| Resids

Estimation Output

Actual, Fitted, Residual »
Gradients and Derfvatives »
Covwariance Matrix

Coeffident Tests »
R sts Cotrelogram - Q-statistics
Stabiliy Tests ¥ Correlogram Squared Residuals
Histogram - Normality Test

= Serial Correlation LM Test...

8 k|

[Wh\le Heteroskedasticity Test

Test Eguation:
Dependent Variable: REZID"2
Method: Least Squares

Date: D1/28/04  Time: 01:27
Sarple: 130

Included nhservatio 1)

R-sguared a lasticity (o cross terms) \}Liaﬁe/ Coefficient  Std. Emor  t-Statistic  Prob
Adjusted R-squared 0 ms)
C -12.29621 1917731 0064119 09493
' X 0197385 2368760 0.083329 09342
~ o v o o o ]J‘l [ #2 0001700  0.006707  0.253503 0.8018
[
2' mi‘”ﬂj—luﬂﬁﬂ]ﬂtg 5 A) 1] R-squared 0.177697  Mean dependent var 78.70511
' Adjusted R-sguarad 0116785 5.0 dependent var 1125823
a S 1 S.E. of regression 1058043 Akaike info criterion 1226670
ﬁ’]j\l’]jaﬂal’ﬁﬁ H ‘V’l’)‘] “no Sum squared resid 3022527  Schwarz criterion 1239582
0 Log likelihood -180.8355  F-statistic 2.917301
Durbin-¥Watsaon stat 0791307  Prohb(F-statistic) 0.071274
b 29
Heteroscedasticity maumay nadey 27

Faculty of Economics

4.5 ﬂﬁ‘uii!‘t’nﬁﬁgﬁ] Heteroscedasticity Al

Weighted Least Square (WLS)

6ISJ)EJZQJjﬁ ‘table11.1.wfl’ run STHIN Avecomp N Expsize

1. Taauils AVECOMP € EMPSIZE 1u%04 Equation

. . v .
Specification Lia aen Option

Equation specification

Diependent variable fallowed by st of regressors inchiding ARMA
and PDL terms, OR an explicit squation fike Y=c{{}+ol2)

AVECOMP CEMSIZE

Estimation settings

[

Method: [L5 - Least Squares [NLS and ARMA] - -
Cancel

19 J

0 ptiur\j

Sample:

wld .

Estimation Options K

LS & T5LS optians Iteration control

I Heteroskedasticity Consistent Wax Iterations: (500
Coefficient Covariance

o Convergence: |0.0001

o I Display seftings

¥ Weighted LS/TSLS
[nat available with ARMA) Derivatives
Weight: W Select method to favar:
& Accuracy
" Speed

M options

Starting coefficient values ™ Use numeric only

9
2. 02901HINA2E <1/STDEV?
1d1nan OK

|oLs/TsLs |

W Backcast Mi terms

Cancel

maumay Aun3ny 28

18 n.a. 2547
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3. ﬂﬁym Autocorrelation

® Error term Glui’lmuuuawauwuﬁﬂu error term ™M

mmau ‘VN positive ‘Vii ® negative autocorrelation
* jinnanudoya Time series
® NIATIVNDY

. @91}3812 ‘1Jm°w, Durbin-Watson d stat, Breusch-
Godfrey Test

Faculty of Economics

° ﬂTi‘]J’iil,‘i/nﬂﬂlu‘ifiWa]}JEJ Generalized Least Square

maumay Aunsny 29

5.1 m‘sm’mmuﬂ@m Autocorrelation
a3

"fl}@yjﬂ ‘table12.4.wfl’ run 524314 Real compenstion (Y) N1
Productivity (X)

[

- Plot residual 1u3lnaany

1. ﬁ%jN residual series Gfd)i’ffl ‘resl’

N
o

o =y
L

2. 1UeY ‘graph grl.scat res1(-1) resl’

RES1

Tugosfas udo Enter 9214 ... ot

T T T T
-4 -2 ) 2

RES1(-1)

Faculty of Economics

maumay Aun3ny 30
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5.2 m‘sm’mmuﬂ@m Autocorrelation
@28 Durbin-Watson d stat

lunsdszanaai EViews 92A11291A1 Durbin-Watson d stat
ieue

Dependent Variable: ¥ o T W 1

Method: Least Squares l‘l‘]J
Date: 020404  Time: 02:54 uﬂ]ﬂﬂ]ﬂqua‘]j
Sample: 1959 1998
Included ohservations: 40

1SeuneunN Critical d

Wariable Coefiicient  Std. Erar  t-Statistic ﬂw{
[ 2951926 1.942347 15197 0.0000
X 0713659 0024106 29p@4658  0.0000

R-squared 0958449 Mean depgpadent var 85.64500
Adjusted R-squared 0957356 S.D. dep€ndent var 1296632
S.E. of regression 2675533 Akgie info criterion 4 854881
Sum squared resid 2720220 Chwarz criterion 4939325
Log likelihood -95.0976W F-statistic 8765495
Durhin-¥atson stat 0122904 Proh(F-statistic) 0.000000
maumay Aunsny 31

Faculty of Economics

53 m‘sm’mmuﬂ@m Autocorrelation
Ae Breusch-Godfrey Test

1. !ﬁﬁ]ﬂ View/Residual Tests/Serial Correlation LM Test..

Tu equation menu Lag Specification [

4
9 1A

8 Equation: EQO1, Workfile: TABLE12.4. B v 5ri...
Representations ie| Freeze| Estimate| Forecast| Stats| Resids

Estimation Qutput
Actual Fitked, Residusl »
Gradients and Derivatives ¥
Cavariance Matrix

4

Coefficent Tests
Residual

Correlogram - Q-statistics
¥ Correlogram Squared Residuals

A o 9
2.109N1UIU lag NOBINIT

Serial Ficir
ARCHLM Test, .,
a

] 1 9
wihite Hete ledasticity (f ¢ 3] [3 9
T T e e | @@l 15U 67 1AIAAN OK
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53 m‘sm’mﬁanﬂtym Autocorrelation

Ae Breusch-Godfrey Test

g

A ...

Breusch-Gaodfrey Serial Correlation LM Test:

F-statistic 23.01054  Probability 0.000000
Obs™R-sguared 3247339 Probability 0.000013

Test Equation:

Dependent Wariable: RESID

Method: Least Squares

Date: 02/05/04  Time: 21:28

Presample missing value lagged residuals set to zero

Wariahle Coefficient  Std. Error  t-Gtatistic Prob
[ 0140995 1007706 0139917 088596
X -0.002318 0012893 -DA179767  0.8585

RESID(-1) 1.003107  0.182608 5493200  0.0000
RESID(-2) -0.088115  0.257674 0341963 07346
RESID(-3) -0.076036 0.258113 0294585  0.7702
RESID(-4) 0188826 0258333 0773520 04449
RESID(-5) -0.107547 0261060 -0.411963  0.6831
RESID(-6) -0.058385  0.199127 0299734 07663
R-sguared 0.811835  Mean dependent var -5.76E-15
Adjusted R-squared 0.7706874  S.D. dependent var 2.641008

a 3 =
IRANNIH AAUTY

Uil
/

Autocorrelation

[ [y Jou A
«— Residual aUNUsNU

de o q -
naanuluasaun

33
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5.5 M3UsIMifayi Autocorrelation

@8 Generalization Least Square

9
v

e guaaulumsdszuuailag GLS

1) ulassauls Taedeilyn Autocorrelation H1N
n]JJ'TIi 1A coefficient of autocorrelation ( ,O)

2) Uszuamaalsnuila

* Fmsilszanum P

32928 OLS

= Regress residual N1 residual(-1)

® terative method %1 Cochrance-Orcutt procedure

a 3 -
IRANNIH AAUTY

34
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5.5 Myusamifayn

Autocorrelation

A28 GLS %3szanam 0 910 lag of residual

1. Uszunan1 OLS 5513149 res] N1 res1(-1)

Dependent Wariable: RES1

Method: Least Sguares

Date: 0205104  Time: 21:41

Samplefadjusted): 1560 1998

Included observations: 39 after adjusting endpoints

“Wariable Coefficient SW-SIEI\SIIC Prob

RES1(:1) a 91424(!] 056337 16.22811 0.0000
R-squared 0.873615  Mean dependent var 0.120615
Adjusted R-squared 0.873615  3.D. dependent var 2.561492
5.E. of regression 0.910623  Akaike info criterion 2675945
Sum squared resid 3151134 Schwarz criterion 2718600
Log likelihood -51.18093 Durbin-YWatson stat 1.472987

Generate Series by Equation

# — Enter equation

STAR=Y-0.914245%71]

a 3 =
IRANNIH AAUTY

|_— Estimate ,O

2. ulasdaudls X uaz Y 1og
Tugd (vy*=v-pv, ) uaz
(X*=X-pX_,) lagidon
Quick/Generate Series la
“YSTAR=Y-0.914245*Y(-1)”
1aInan OK
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5.5 Myusamifayn

Autocorrelation

A28 GLS B3szanam 0 910 lag of residual

LR9aeI01 XSTAR

wld .

3. U5LuamMann1snAnpeIE1I19 YSTAR N1 XSTAR

Dependent Wariable: YSTAR

Wethod: Least Squares

Date: 020504 Time: 21:51

Samplefadjusted): 1960 1958

Included observations: 33 after adjusting endpaints

“ariahle Coefficient  Std. Error  t-Statistic Prob
& 4108209  0.B56933 B.253621 0.0000
HSTAR 0528896  0.077424  EBB31186  0.0000

o = 1 12
daunariu lufiflym

autocorrelation l,l,fgl)i]

R-sguared 0.557761  Mean dependent var 96580
Adjusted R-sguared 0.545808 1.273201
5.E. of regression 0.858085 2581693
Sum sguared resid 27 24348 2667004
Log likelihood -18.34301  E-atatistic 46.66510
Durbin-\Watson stat 1.6206014 ProhiF-statistic) 0.000000
maumay Aun3ny
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