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IMNOPT AAHUX -

» File - New - Workfile

]

Workfile Create

Warkfile structure type

Dated - regular frequency -

Irregular Dated and Panel
workfiles may be made from
Unstructured workfiles by later
specifying date and/or other
identifier series.

Waorkfile names (optional)
WF:

Page:

Date spedification

Frequency: |Annual

Startdate: 1399
End date: 1922

Cancel




IMOOPT AaHUX - 2

» File-import-read - filename

ASCH Text Import

eries or Mumber if named in file Rectangular file layout

File laid out as recy
Columns to skip:
Rows to skip: a

Series headers Delimiters Comment character:

# of headers (induding names) before data: 1 (] Treat multiple

Miscellaneous
[] Quote with single ' not ™

Import sample Tab [ | brop strings - don't make MA
Reset sample to: = [ Mumbers in {..) are negative
a (] Current sample [ space [] llow commas in numbers
(] Workfile range [] Alpha (a-2) Currency:
" [ Toendofrange | [ Custom: Text for NA: NA

Preview - First 16K of file:

Year Y kK L

1899 100 100 100 |—|
1900 101 107 105

1901 112 114 110

1902 122 122 115

1303 124 131 123 L

4




Variable-View-Graph-Line

M Series: ¥ Waorldile: UNTITLED:: Untitled!, - B X

[ViewIPruclDbjectIProperties] [PrintINameIFreeze] [De‘fauh v] [DptiunslSampleIG
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Variable-View-Descriptive
statistics—histogram

@ Senes ¥ Worldfile: UNTITLED:: Untitled', - B X

[‘n.-"iewIP'rocl Dbjectl F‘rnperties] [P‘rintl NameIFreeze] [Samplel Genrl SheetIGraphIStatsII

T
Series: ¥
& Sample 1899 1822
Observations 24
5
Mesn 165.9187
14 Median 157.0000
Maximum 240.0000
34 Minimum 100.0000
Std. Dev. 4375318
2 Skewness 0.222905
Kurtosis 1.871183
14
Jarque-Bera 1.473021
a Probability 0.478782




Variable-View-Unit Root Test - 1

Unit Root Test x
Test type
Augmented Dickey-Fuller -
Test for unit root in Lag length
@ Level

- @ Automatic selection:
() 1st difference -

) 2nd difference Schwarz Info Criterion -

Maximum lags: 5
Indude in test equation

@ Intercept

(") Trend and intercept

() User spedified: | 1

() Mone

[ Ik, ] | Cancel




Va r i a b / e - V i ew - B Series: ¥ Workfile: UNTITLED::Untitled\, _mXx

[UiewIPrncI DbjectIP'rcnperties] [PrintINameI Freeze] [SampIeIGeanSheethraphIStats II

U n it RO Ot Te St — 2 Augmented Dickey-Fuller Unit Root Test on Y

Mull Hypothesis: ¥ has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=5)

Augmented Dickey-Fuller test statistic

Test critical values: 1% level
5% level )
10% level -2 642242

*Mackinnon (1996) one-sided pvalues.

Augmented Dickey-Fuller Test Equation
Cependent Variable: DY)

Method: Least Squares

Date: 05/04/13 Time: 12:.07

Sample (adjusted): 1901 1922

Included observations: 22 after adjustments

Wariable Coefficient Std. Error t-Statistic Prob.

Yi-1) -0.1181749 0108848  -1.085722 02912

DY -1)) -0.551345 0233171 -2.364548 0.0289

C 27.86194 18.44320 1.510689 01473
R-squared 0.281605 Mean dependentvar 6.318182
Adjusted R-sguared 0.205884 35.0. dependentwvar 2244228
S.E. ofregression 19.99777 Akaike info criterion 3.955242
Sum squared resid TH98.306 Schwarz criterion 9104021
Log likelihood -95.50767Y  Hannan-Cinn criter. 8.990290
F-statistic 3723814 Durbin-Watson stat 2154553

Frob(F-statistic) 0.043197




OuiHka mopeni Koba-Ayrnaca-1

_ a1 A
Y, =a,K*L? +¢
InY, =Ina, +a,InK, +a,L, +¢,

. Equation Estimation

yt — ﬁO + lelt + BZXZt + St Specification | Options |

Egquation specification

DR aialgzrizble followed by list of regressors induding ARMA
and POL terms, (Mg explict equation like ¥ =c{1)+c(Z)*X.

log(y) cloglk) log(l)

Quick - estimate
equation

Estimation ggihems

Method{| 5 - Least Squares (MLS and ARMA)

[ DK ] [ CrkacysaTH




3ayBaXeHHH

Generate Series by Equation x

Enter equation

a0 =exp{c(1})

Sample

1899 1922

b Series: AD Workfile: UNTITLED: Untitled', - B X
K. ] [ Cancel [‘u’iewIProcIDbjectIProperties] [PrintINamelFreeze] [Da‘fauh v] [SortlEditH-ISmpH
AD
| I | | |
Lastupdated: 05/04M13-11:58 -
Modified: 1899 1922 /f al=exp(c(1)) L
L4
18949 3453486
1800 3453486
1801 3453486
1802 3453486
1803 3453486
1804 3453486
1805 3453486
1906 3453486
1807 3453486 -
1908 |« 1 F




OuiHka moaeni Koba-lyrnaca -2

d | a
Y, =a,K*L? +¢
» Quick-estimate equation

Equation Estimation

Spedfication lm‘

Equation specification

s igble followed by list of regressors induding ARMA
and POL terms, CF%ag explicdt equation like ¥ =c(1) +c(Z)*X.
y=c(1)*k (2] =0 ~c(3)) e

Estimation settings

Methed: || 5 - |east Squares (NLS and ARMA) -

Sample: jaqq 1922 -

[ 0K ] [ CKacyBaTH




[TOpIBHAHHA

E] Equation: EQ01  Workfile: UNTITLED:Untitled' - 0 X

[‘u"iewl PrncIDbject] [PrinthameI Freeze] [Estimatel FnrecastlStatsIResids]

Dependent Variable: LOGHY)
Method: Least Squares
Date: 05/04M13 Time: 11:54
Sample: 1899 1922
Included observations: 24

E] Equation: EQ02 Worldfile: UNTITLED:Untitled’, - B X

[UiewIPrncl Dbject] [Printl NameIFreeze] [EstimateIForecastIStatsIResids]

Dependent Variable: Y

Method: Least Squares

Date: 05/04M13 Time: 12:00

Sample: 1899 1922

Included observations: 24
Convergence achieved after 1 iteration

Variable Coefficient Std. Error t-Statistic Prob. Y=C1 (KA 2) L C3))
C 0177310 0434293  -0.408272 0.6372 Coefficient Std. Error t-Statistic Prob.
LOG(K) 0233053 0.063530 3668415 0.0014
LOGIL) 0807278 0.145076 5.564513 0.0000 C1) 1.238384 0.538703 2296417 0.0320
C(2) 02678149 0.062640 4 275508 0.0003
R-squared 0.957425 WMean dependent var 5077336 C(3) 0.691430 0.138238 5.002093 0.0001
Adjusted R-squared 0853370 S.0. dependentvar 0269234
5. E. of regression 0.058138  Akaike info criterion -2 735511 R-squared 0942326 Mean dependentvar 165.9167
Sum squared resid 0.070982 Schwarz criterion -2 BREI54 Adjusted R-squared 0936833 5.0 dependentvar 43753148
Log likelihood 35 82613  Hannan-Quinn criter. -2 FAR444 S.E. ofregression 10.99653 Akaike info criterion 7.749505
F-statistic 2361219  Durbin-Watson stat 1 523457 Sum squared resid 2539396 Schwarz criterion 7.896762
Prob(F-statistic) 0.000000 Log likelihood -89.99406 Hannan-Cwinn criter. 7.788572
Durbin-Watson stat 1.632557




TecT Ha HOPMA/bHICTb 3aJIULLKIB -
]

B Equation: EQ01 Workfile: UNTITLED: Untitled, - 0 X

[UiewlPrnchbject] [PrinthamelFreeze Estimate | Forecast | Stats | Resids

Representaticns

Estimation Qutput

Actual Fitted Residual k
ARMA Structure...
Gradients and Derivatives ¥} g9 Error  t-Statistic  Prob.

Covaniance Matrix
0434283  -0.408272 0.6872

Coefficient Diagnostics , 0.063530 3668415 0.0014
Besidual Diagnostics . Correlogram - Q-statistics...
Stability Diagnostics 3 Correlogram Squared Residuals...
Label Histogram - Mormality Test
—FUTT EqUared TESTT W O7TUS62 Serial Correlation LM Test..,
Log likelinood 38.82613 ..
F-statistic 596 1219 Heteroskedasticity Tests...

Frob{F-statistic) 0.000000




TecT Ha HOPMA/bHICTb 3aJIULLKIB -
2

= Equation: EQD1  Workfile: UNTITLED:Untitled', - OB X

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

9
Senies: Residusls
E Sample 1855 1522
7 Db=ervations 24
6 W=an 1.65=-15
Bl hedian -0.005425
Mazcirnum 0142114
4 Miindrmim “0.0TEZEZ
Std. Dev. 0.05EERT
3 Skewness __ 0.58334%
2 Zaatich
15 Jargue-Baras  1.251255
a Probability 0.506255

=110 =005 o s a.1a




TecT Ha KoediuieHT Moaeni

Equation: EQ01  Waorlkfile: UNTITLED:: Untitled', - B X
B

[‘n.-"iewlProcl Dbject] [F‘rintl NameIFreeze] [EstimateIForecastIStatsIResids]

Representations

Estimation Output

Actual Fitted, Residual r
ARMA Structure...
Gradients and Denvatives Y\ Std Emor  tStatistic  Prob.

Cowvariance Matrix

0.434293  -0.408272 0672

Coefficient Diagnostics 3 Scaled Coefficients

Residual Diagnostics 4 Confidence Intervals...

Stability Diagnostics L Confidence Ellipse...

Label Wariance Inflation Factors

OO EYUATET TESTD O OEn2 Coefficient YVariance Decomposition

Laog likelihood 3582613
F-statistic 23612149 Wald Test- Coefficient Restrictions...
Prob(F-statistic) 0.000000

Omitted Yanables Test - Likelihood Ratio...
Bedundant Variables Test - Likelihood Ratio...

Factor Breakpoint Test...




|IHWI TeCcTu

» TecT Ha nponyuLeHi 3MiHi (Omitted variable
test)

» TecT Ha 3auBi 3MiHi (Redundant variable test)

» TecT Ha mynbTUKoNieapHicTb (Multicolinearity
test)

» TeCT Ha retepockeaCTUYHICTb
(Heteroscedasticity test)

» TeCT Ha aBTOKOpenaL,ito 3a/JIMLWKIB
(Autocorrelation test)

» TecT Ha cTabinbHicTb MoAaeni (Stability test)



CneuianbHi GyHKLIT

» @trend
» @seas(i)

p—






CaMocTinHa poboTa
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