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Workfile structure type Date specfication
[Dated - regular frequency ,l Frequency: I.ﬂu'mal "]
Irregular Dated and Panel
workfiles may be made from Start date:
Unstructured workfiles by later
End date:
specifying date andor other .

identifier series,

Workfile names (optional)
WF:

Page:
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Type of object Mame for object

Series |y

Factar -

Graph

Group

Logl
Matrix-Vector-Coef
Model

Pool

Sample

Scalar

Series Link
Series Alpha
Spoo Lok |
Sopace

String

e ==
Secto | Cancel |
Table
Text
ValMap
VAR =
UserObij v




Yiew | Proc | Object | Properties

Print | Mame | Freeze | | Default
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Sort | Edit+/- | Smpl
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Last updated: 04/28/23 - 2357
MA
2001 MA
2002 MA
2003 MA
2004 MA
2005 MA
2006 MA
2007 A
2008 MA
2009 MA
2010 A
2011 MA
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Range: 2011| 33
Sampls: 2011 SERO1 | ZER0Z| SERDZ|
& c 2011 12 43 1 ~
E re=id 2012 | 45 ]
b serld 2013 2z 43 31
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2000 2011 - i .
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Series: Y

Sample 2000 2011
Ob=ervations 12

Mean
Median
Maximum
Kinimum
Std. Dev.
Skewness
Kurtosis

Jargue-Bera
Probability

30.33333
30.50000
45.00000
17.00000
&.668997
0.248185
2022651

0.500801
0.740522




e —

vem| L;hﬁ\ iy

X Alea¥) el Jaally Y Jlaa) SOl ¥ Glaty) e 4l dajall bl s -l
20112000 duieill 55all Pha Jsall (gaay doaill Slasgll e

Year 2000 2001 2002 2003 2004 2005
Y 102 106 108 110 122 124
X 114 118 126 130 136 140

Year 2006 2007 2008 2009 2010 2011
Y 128 130 142 148 150 154
X 148 156 160 164 170 178
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i) sled) 4udg Series List lss g st Quick — Graph :48Y) Slghadll ans (2
Series List X

List of series, groups, and/or series expressions

xy]

oK Cancel




Graph Cptions

Option Pages

[=- Graph Type
Basic type
-~ Frame & Size
- Axes & Scaling
- Legend
- Graph Elements
- Quick Fonts
~Templates & Objects

Undo Page Edits

Graph type

General:

Basic graph -

Spedific:

Line & Symbaol
Bar

Spike

Area

Area Band
Mixed

Dot Plot

Errar Bar

HiEh—an iﬂﬁn—clnsei

XY Line

X' Area

Pie

Distribution
Quantile - Quantile

Boxplot

Details
Garaph data;

Fit lines:

Axis borders:

Multiple seties:

Raw data - |
Regression Line - ||options|
Mone r |
Single graph - |
Ok Cancel
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150
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[G] Group: UNTITLED Workfile: UNTITLED::Untitled,
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[UiewIPmcIDbject] [Printl NameIFreeze] [Defauh

v] [Dptinns IZnnmIP‘nsitinnl'&amplel Sheetlitats
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Sp ec]

180

170 +

160 +

130

140 -
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120

110

100 I I I I
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:Equation Estimation Jlss e j¢dad Quick — Estimate Equation :48Y) &sladl) o

Spedfication | Options |

Equation specification

Dependent variable followed by list of regressors induding ARMA
and PDL terms, OR. an explidt equation like ¥ =c{1) +c{2)*X.

yxd

Estimation settings

Method: L5 - Least Squares (NLS and ARMA)

Sample: [ 5000 2011




[=] Equation: UNTITLED Waorkfile: UMTITLED: Untitled®,

= || |

View | Proc | Object Print | Mame | Freeze Estimate | Forecast | Stats | Resids
Cependent Variable:
Method: Least Squares
Date: 05/04/23 Time: 23:23
Sample: 2000 2011
Included observations: 12
Variable Coefficient =td. Error t-Statistic Prob.
*x 0.2861180 0.0439473 17.59550 0.0000
C 2128845 F.164123 0.297154 07724
F-squared 0.9638711 Mean dependent var 127 . 0000
Adjusted R-squared 0.955582 3SD. dependentwvar 128.300582
=.E. of regression 2.295121 Akaike info criterion 5433568
Sum squared resid 115 2685 Schwarz criterion 5514386
Log likelinood -20.60141 Hannan-Ciuinn criter. 5403646
F-statistic 2096016 Durbin-Watson stat 1.782232
Prob(F-statistic) 0.000000
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[=] Equation: UNTITLED Workfile: ADMIN, FIN:Untitledy, | = || B || 23 |
|Hi.ew|Pmc|Dbj.ect| |Pri.nt|l'-.l.a.mE|FreezE| |Esti.ma.te|Fnrecast|5tat5|ﬂe5i.d5|

Estimation Command:

Y =C1)K + C(2)

Substituted Coefficients:

¥ =086118038237 7" X + 212884455528




W\\

bawd) Jhdl) jaaiy

>

Aol Adadis LA ) gadl) Aadla LAl

1

1 (=] Equation: UNTITLED Workfile: ADMIN,FIN:Untitled, o || = | =]
|

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

Correlogram of Residuals

1 Date: 05/05/23 Time: 22:28
| Sample: 2000 2011
Included observations: 12

Autocorrelation FPartial Correlation AC PACZ Q-5tat  Prob

l i [ 0.088 0.088 01174 0.732
-0.658 -0.671 7.4009 0.025
-0.283 -0.234 88953 0.021
0493 04177 14003 0.007
0.209 -0.245 15056 0.010
-0.343 -0.065 13343 0.005
-0.247 -0.062 20385 0.005
0.138 -0.310 21186 0.007
0129 -0.223 22124 0.008
-0.006 -0.010 22127 0.014

-0.021 -0115 22201 0.023
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=] Equation: UNTITLED Workfile: ADMIN, FIN::Untitled’, | — || (=] ||i"'._?-|

View | Proc| Object | | Print | Mame | Freeze | | Estimate | Forecast | Stats | Resids

Correlogram of Residuals Squared

Date: 05/08/23 Time: 22:30
Sample: 2000 2011
Included observations: 12

Autocaorrelation Fartial Carrelation AC PaZ -5tat Prob

— (-
l
(-

O

-0.264 -0.264 1.0615 0303
0.042 -0.030 1.0908 0580
-0.241 -0.255 21713 0538
0.012 -0.135 21749 0704
0.032 -0.016 22004 0821
0.048 -0.011 22638 02894
0167 -0.212 320371 0.863
-0.033 0161 32521 0913
-0.017 -0102 32678 0953
0.054 -0106 35127 0967
0.033 -0.082 36917 0978
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[=] Equation: UMTITLED Workfile: ADPIMN, FIMN: Untitled,

=N | O |5

[ViewIPrncIE}bject] [PrinthameI Freeze] [EstimateanrecastI Stats I Resids]

=3
Series: Residuals
Sample 2000 2011

=k Observations 12

a4 Mean 1.32e-14
Median 1.388196
Mazimum 4 63TaLT3

3 Minimum -5.472934
Std. Dew. 3237121

= | Skewness -0.596592
Kurtosis 2413414

14 Jarque-Bera  0.883886
Frobability 0.642736

O

=
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 3661582 Prob. F(2 8) 0.0743
Obs*R-squared 5734975 Prob. Chi-square(2) 0.0568
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Heteroskedasticity Test ARCH

F-statistic 0.7451617 Prob. F(1,9) 0.4104
Obs*R-squared 0841112 Prob. Chi-Square(1) 0.3591




- R ——

) Jadl) sty ~
. I b'tn e .0.0S‘

Y skl s X =190 dad ) paalpil 2012 alal) 3 dad ol

Y =2.12884455528 +0.861180382377*X :dlalaall sy agi =

y2012 sl deall o jlidls scalar oY) LS ae Command jalsd) aye b lgiwali =

W) UK e dacal ) dailly X el Jlaisds
scalar y2012 = 2.12884455528 + 0.861180382377*190
ob WS g Ll daal) 4 el y2012 awly (58 Workfile (3saa 3 jeku -

[l Scalar: Y2012 Workfile: ADMIMN, FIMN: Untitled, = | S|
Wiew | Proc | Object Print | Mame | Freeze Edit=,-
165 75311720691
Value
Y2012 165.7531 -
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Proc — Structure/Resize Current Page. ..

:Workfile Structure jlsall auje jeda

|

Workfile Structure

Warkfile structure type Date spedfication
[Dated - regular frequency Frequency: [Arru.al

Startdate: | 2000
End date: | 2011




Jlaay il

A = ==
Wiew | Proc | Object Pm-pertiesl Print | Name FlEEElDﬂfﬂl_ - lSu Edit=/-| Smpl-+
X
Lastupdated: 05/05/23 - 23:05 -
2000 114
2001 118
2002 126
2003 130
2004 136
2005 140
2006 148
2007 156
2008 160
2009 164
2010 170
2011 178
190
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|
i Forecast of
Equation: EQO1 series: Y
Series names Method
Forecast name: | vf Static forecast
(no dynamics in equation)
S.E. (optional):
GARCH(optional}: Coef uncertainty in 5.E. calc
Forecast sample Output
| 2000 2013[ Forecast graph
Forecast evaluation
Insert actuals for out-of-sample observations
oK
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|
i Forecast of
Equation: EQO1 series: Y
Series names Method
Forecast name: | vf Static forecast
(no dynamics in equation)
S.E. (optional):
GARCH(optional}: Coef uncertainty in 5.E. calc
Forecast sample Output
| 2000 2013[ Forecast graph
Forecast evaluation
Insert actuals for out-of-sample observations
oK
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(=] Equation: EQ01  Workfile: ADMIN, FIN:Untitled\, = el == |
[‘u"iewl F-‘rcucl Dbject] [ PrintI Name[ Freeze] [ Estimatel Forec.astl Stats 1 Resids ]

180
- Forecast: %'F
170+ Actual v
180 4 - Forecast sample: 2000 2012
Included cbhservations: 12
150 o Root Mean Squared Error 3.0599303
ot Mean Ab=olute Error 285958224
Mean Ab=s. Percent Error 2.153504
130 - Theil Ineguality Coefficient 0012035
Bias Proportion 0.000000
120 “ariance Propertion 0.007347
110 4 Cowvariance Proportion 0.9592053
100
S0
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A = || ™
WView | Proc | Object | Properties | | Print | Mame | Freeze | | Default *-'] Sort | Edit+/- | Smpl=
YF
| I I
Last updated: 05/05/23 - 23:10 -~
Modified: 2000 2013 ==
smpl 2000 201 3EQ01 fit(e, gy yfsmpl 2000 2012

2000 1003034

2001 10327481

2002 110.6376

2003 114.0823

2004 119.2494

2005 122.6941

2006 129.5835

2007 1364730 F

2008 139 91977

2009 143 36524

2010 148 5295

2011 155 4190 L

2012 165.7531 T
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Y | 12 | 14 | 10 | 16 | 14 | 19 | 21 | 19 | 21 16 | 19 | 21 | 25 | 21

X1 ] 2 1 3 6 7 8 8 5 5 8 4 9 12 7

X2 | 45 | 43 | 43 | 47 | 42 | 41 | 32 | 33 | 41 | 38 | 32 | 31 | 35 | 29
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[l Graph: UNTITLED Workfile: UNTITLED: Untitled),

RN RO

View | Proc | Object | | Print | Mame | Freeze | | Options | Update

AddText

Line/Shade

Femo

12 O

1

1
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Specification | Options |

Equation spedfication

Dependent variable followed by list of regressors induding ARMA
and POL terms, OR an explict equation like ¥ =c{1) +c{2)*X.

yoxlx2

Estimation settings

Method: |15 - |east Squares (NLS and ARMA)

Sample: 2000 2013
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=] Equation: UNTITLED Workfile: UNMTITLED:: Untitled?, [ = |
[ViewlPrﬂcIDbject] [PriﬂtINEmEIFFEEIE] [EstimateIFﬂrecastIStatisesids]
Dependent Variable: ¥
Method: Least Squares
Cate: 05M1/22 Time: 23:40
Sample: 2000 2013
Included cobservations: 14
Wariable Coefficient Std. Error t-Statistic Prob.
c 2584214 G.064674 4 261092 00013
| 0.714896 0266264 2684916 00212
w2 -0.3281132 0.124561 -2.438392 0.0329
R-squared 0687540 Mean dependentwvar 17. 71429
Adjusted R-squared 0.630729 S.0D. dependentvar 4 177385
S.E. ofregression 2538501 Akaike info criterion 4 388434
Sum squared resid T0.88389 Schwarz criterion 50258375
Log likelinood -31.21904 Hannan-CGiuinn criter. 4 8¥5T5H5
F-statistic T2 10223 Curbin-Watson stat 3078032
Probi(F-statistic) 0.001665

.




.h.w.d‘ u.hd\ J -t\ f\‘: -~

—
— —

Zisalll dadla jLadl
........ Lo L8 i Las



bal) (i) jlsaty

GSJ.A.M doaLdl) JSUéial)

S bl ) i 1
bl il il Alsda 3



bacal) Jhdd) lasiyy

edad S Q,J\SM Ly Y CJJA.\.U daaLdl) JSUiial)

ALl sp Y Julug dhip gl e andl L oo Lall g i Pl
CONU;, U) =0 RES U 2 haip ¥ U Ay ¢l

A X, X, e Aapsitl) i) o s Vol ) (f e Ll ¥ 18 3ah
e U el ) o Lo

2 e o lgie el (Kang il LDl A pladdl S0 Llajy) A )5 L
(A ) i b e o 2aiad Aa) 558 3 U Jlgiall Uil



M‘@ﬂ‘)

e Uaa M Q;\SM bl Y CJJAA.U doanl) Jliall

sUad M AN Jalsi YY) eland
2)3- u.&a.‘,g | 3 ik e L b ads i )\.U;-Y\ CD}»C N :U..M\ Qw\ B S -1
 Sleiadl I o5

&) ol o Sy Sl g it el UL 055 8 oV 2y B (bl ikl -3

PP s Ll Bl B O ) 5 B bt s L ik e
L35 B sgmed 58 & il dadd Bt 531 ) salin o 1St sy L



baud) Jadll jlasiyi e

sUadM 1A Bl ) .z 3 sl dilil) JSLiial)
Al (3 hally eUadD A1 Jals Y Al (o CiEK))
resid resid(-1) :4.8 S Series List Hlea auye jehaid Quick — Graph : EWIRYIT
Series List X

List of series, groups, and/or series expressions
resid resid(-1)

2
|
i
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sUadM 1A Bl ) .z 3 sl dilil) JSLiial)
Al (3 hally eUadD A1 Jals Y Al (o CiEK))
resid resid(-1) :4.8 S Series List Hlea auye jehaid Quick — Graph : EWIRYIT
Series List X

List of series, groups, and/or series expressions
resid resid(-1)

2
|
i
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Durbin-Watson _\ia!

= p U +v, B8 YA e A BLE Y o8 ARSI ey

DW = Z(Hr _ur—l)

¥
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daaly ) okl pUaAM S04 Jals ) Al (e Cidsl)
Durbin-Watson _Lda!
t ol el (385 Aastll ()l g8l sl

a4 I3 bl aula 4 (b)) sy aula & s 313 b3
Ol {llL (iu |2 4—|dL' 4—|d1 | 4
o Syl of Cus
Ho: p=0 sl 3 b)) angs ¥
Hy: p#£0 slaadll 13 L)l 2ags

Aalall uily il Jlas e A dyy , d Aed ) Cus
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Critical Values for the Durbin-Watson Statistic (d)

Level of Significance o = .05

k=1 | &x=2 | x=3 ] k=4 [ k=5 ]
. dy. " dy dy, dy | dy, dy dy dy dy, dy
7 0.70 || 136 |[ 0.47 ][ 1.90 | [
o | 082 | 132 ] 063 ][ 1.70 J[ 046 | 213 |[ 030 [ 250 [[ [ ]
10 [ os8 || 132 | 070 || 164 || 053 | 2.02 [ 038 |[ 241 |[ 024 | 282
13 ][ 101 J[ 134 | o086 |[ 156 J[ 072 ][ 1.82 |[ 0.57 [ 2.00 ][ 045 ][ 239 ]
14 1.05 || 135 || 001 || 155 |[ 0.77 1.78 || 063 || 2.03 || o051 |[ 230
15 1.08 || 1.36 || 0.95 | 1.54 || 082 || 1.75 |[ 069 || 1.97 || 056 [ 2.21
16 |[ 110 || 137 ][ oos || 154 |[ o8 || 173 |[ 074 || 193 | 062 || 215 |
17 I"E 1.02 Elﬂ 1.71 0.78 190 || 067 |[ 2.10
18 1.16 || 1.39 || 1.05 |[ 1.53 || 093 || 1.69 || 092 |[ 1.87 || 071 || 2.06
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dadaly ) 5okl pUaAB 1A Jals ) Al (e Cads])

Dependent Variable: ¥
Method: Least Squares
Date: 05M14/23 Time: 22:02
Sample: 2000 2013
Included observations: 14

Yariable Coefficient =Std. Error t-Statistic Frob.
X1 0.714896 0.266264 2.684916 0.0212
X2 -0.328113 0.134561 -2.438392 0.0329
C 2584214 6.064674 4 261092 0.0013
R-squared 0687540 Mean dependentvar 17.71429
Adjusted R-squared 0630729 S5.D. dependentvar 4 177385
S.E. of regression 2538501 Akaike info criterion 4 388434
Sum squared resid T0.88389 Schwarz criterion 5.025375
Log likelihood -31.21904 Hannan-Cwinn criter. 4 375758
F-statistic 1210223  Durbin-Watson stat 3.078032

Prob(F-statistic) 0.001665
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Al 3les Sl 3 (autocorrelation) 33 Bli)l ey (sde -0 caeSll A M ollasi gea|

ka5 Serial Correlation LM Test s <€ Breusch-Godfrey .~ 5«5 . lasyi
e Sl A DW Lzt OY DW el jLas3U
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bl Aadld) S

Breush-Godfrey sl

Prob. F(2,9) 0.1811
Prob. Chi-Square(2) 0.1095

Covanance Matroc
Coefficient Diagnestics »
Residual Diagnostics > Correlogram - Q-statistics...
Stabiity Di - 3 Cond s S Residual
Lobel Histogram - Normabty Test
x1 0.017933 PTESn
X2 0044183 Heteroskedasticity Tests..,
c 1505200 5791040 0275477  0.7892
RESID(-1) 0512987 0343808 1462077 0.1699
RESID-2) 0106199 0357576 0296997 07722
R-squared 0315928 Mean gependant var -1.78E-15
Adjusted R-squared 0011895 SD. dependent var 2335082
. SE ofregression 2321152  Axalke info criterion 4794457
- Sum squared resid 4348971  Schwarz criterion 5022692
. Loglikelinooa 2856120 Hannan-Quinn criter. 4773330
F-statistic 1039125 Dudbin-Watson stat 2097862
_ProdEstaiste) 0423507
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Breush-Godfrey sl

[=] Equation: UNTITLED Workfile: MILTIPLE: Untitled',
|‘ufiew| F‘r::uc| Dl::ljecl:| |F'rir1t| r'-.lame| Freeze| |E5timate|Fnreca5t|5tat5|Flesids|

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 2.078250 Prob. F(2,9) 0.1811
Obs*R-squared 4 422936 Prob. Chi-Square(2) 0.1095
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Estimation Output
3 Prob. F(2.9) 0.1811
Actual Fitted Residual *| Prob. Chi-Square(2) 0.1095
»
»
» Correlogram - Q-statistics...
» Correlogram Squared Residuals_
Histogram - Nommakty Test
Senial Correlation LM Test...
x1 0.017939 :
n .0'0“1“_‘__.....~...". e A ..T&_—_ :
c 1505209 5791040 0275477 07892
RESID-1) 0512987 0343808 -1492077  0.16%9
RESIDN-2) 0106199 0357576 0298997 07732
R-squared 0315928 Mean dependent var -1.78E-15
Adjusted R-squared 0011895 SD. dependent var 2335082
S.E ofregression 2321152 Axalke info criterton 47948457
Sum squared resid 4848971 Schwarz criterion 5022692
Log likelihood 2856120 Hannan-Quinn criter, 4773330
F-statistic 1039125 Durdin-Watson stat 2097862
_ ProbiF-statiskc) 0438807
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[=] Equation: UNTITLED Workfile: MILTIPLE: Untitled,

[UiewIPrncIDbjecl:] [F‘rintlHameIFreezel [EstimateIFnrecastIStatsIF-lesids]

Heteroskedasticity Test: ARCH

F-statistic 0.036865 Prob. F(1,11) 0.8512
Cbs*R-squared 0.043422 Prob. Chi-=3quare(1) 0.8349

ARCH zilai Jia) rdallaal) 4k






