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1E : IZ U8 T®D EViews

I TESET O ICHT- o T RFENRY —LD 1 oL LT EViews [Z DWW TESL L L
9, EViews I, BERINGHTIZRAZFFOMET Y 7 P THY, ZDOHEWGE X, Fo|mERD
PHZRIRTEDZ &b, BEAITEF LA AL TnS,

T—3DANERE
EViews TlX, T — X /A D7 7 A WX TH 5 Workfile (T L TOLEIEEZIT O,
Z ZTIE Workfile Z#HER L., =27 8BNS TF —F 25HAATE 9D 2T, RET D HikE
EHAT S, EHT T, 1947 05 2012 FF TOXREONYEH T —2 L35, 5
— X477 AJLRGDPxIs (X, HP b X U a— RT& 5,

1.1. Workfile Q&R 1ERK
EViews ZEZ#SE 5L, TRIOY 4 RUBRHTLS 50T, £ ED [File] — [New)
— [Workfile] Z3ENT 5,

;. EVviews = | [ |

File )Edit Object WView Proc Quick Options Add-ins Window Help

New > ,@ Ctrl+ M M o< R
Fen » Dstsbase... ]>
Save Ctrl+S Program Ml 74 Ry

Save As... Text File
Close

Import 3
Export 3
Print Ctrl+P
Print Setup...

Run... Fl10
Exit

% 59 % &, Workfile Create 7 o & RUNFIRSNDHDT, 22 CF— X OREHAIEET
%, TZEHD L, £ EIZ Workfile structure type, 47 _E1Z Date specification, 7£ T2 Workfile
names (Workfile DARTZGRET HTDDR Y 7 R) LD,

Workfile Create x
Workfile structure ty Date specificaghn
(ooe reoim ey =) || P
Irregular Dated and Panel
may be made from Start date:

u red warkfiles by later —

cifying date and/or other nd este:
identifer serics.
Trorkfile names option)
WF:
Page:

[ oK. | [ cancal |

L OAREE TEIEST O D ORRFIRNT]  (EF : =& —2, FIRE : Hieochl, #ikBR) oftggrie LT, fER
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%9, Workfile structure type TIL7 — ¥ OFAZIEET 5, #iim (Faxkgr v a )
T &HAUX Unstructured/Undated, If5%2%1 T d4U1E Dated-regular frequency, /SR /LCohiui
Balanced Panel 8.5, 7 7 4+ /L M E (L Dated-regular frequency T 5, Z Z TliL, FER5
TR EGNT DI, AR LRNTEOEEICLTRI I

RIZ. Date specification T, BZHHE (frequency) . oMM 25 ET 5, FTHRITIL, B
SFHEORH A L O TV D, 7 — X 3K (Anual), WS (Quarterly) . H ¥ (Monthly)
HR(Weekly)SEE AL ETH D, b L HIK(Daily) TH H B KBAE & 72 > TV Daily[5 day
weeks], T-H H & Te7e 5 Daily[7 day weeks] & 38~ E LV,

BREE
Anual =) ¢
Semi-annual FER
Quarterly 7o 54
Monthly AX
Weekly BER
Daily[5 day weeks] BR(XBZKR
Daily[7 day weeks] B X
Integer date 2HAH

WM X468 (Start date) & #&H#A (End date) 27K v 7 A AT L THIET 5, 2 2 Tld, 1947
DD 2012 FFE TOWHHT— 4 RGDP.xls & 53Hr3 %728, Frequency (% Quarterly, Start
date |3 1947, End date 132012 &9 %, HHHA {f(Integer date)id, 1 G4) . 2 () |

100 () O X ICBKICE > THNBRESNTZr —2ThH 5,

Date specification
Frequency: [Quarherly v]

Start date: 1947
End date: 20132

®ZIC, OK 23 &, XA 7 a 7R L T, ¢ & recid DANFER I NTZHTHLD Workfile
DPERR S5, BEIL FRO L 51272225, BEAMIZIBNT, clTEH. resid 137K EL
BT 5, HAETETNVEHE LIRS, T—NATNSNDI2D, ZORATH#RIT
filH Ao TR,

-
£ EViews

File Edit Object View Proc Quick Options Add-ins Window Help

Waorkdile: UNTITLED - mx
[View]Proc[Objectl [SaveIFreezeIDetails-rJ-] [Snow[FetchIStorelDelete[Genr[Sample]

Range: 194701 201204 — 264 obs Filter: *
Sample: 194701 201204 — 264 0bs Order: Name

B c
&9 resid

PR, /A va T =X ERR LG AIERAY 0 > RUAD Datarange 7R v 7 A TH U T AP A X
(Observations) %, /ST —& DA X Panel specification THEE, Hif], WAL KO ERET 5,

2



1.2. Excel 5 EViews ADT—4 A5
D Workfile Z#1EK L7256, RGDPxIs BT —HX & AN L K5, £7 EViews D A A
VA= a—05 [Quick)] — [Empty Group (Edit Series)] % %IRRT 25 (TRIZM) .

&E\-’iews & A B B
File Edit Object View Proc |Quick])Options Add-ins Window Help
Sample...

Generate Series...

Show ...
— Graph ...
Workfile: UNTITLED 'ap. _ox
Empty Group (Edit Series . .
[\-’iewIProcIObject] [Sa\reIFreez: ete __
Range: 194701201204 — :  Series Statistics 4 Filter: *
Sample: 194701 201204 — £ Group Statistics » Order. Name

Estimate Equation...
Estimate VAR...

Bl c
A resid

T 5L, Workfile DAF Ly Ry — b g v RuBnFREND (EFKX) , 22 THEEL
TREXZVWoOIL, & EBICIET %790 (T—44) ODATRBH LN A 277> T
WHRTHD, 20D, (R7Ly Fy— 42270 v 27 LThb) I—Y V& BB
L. R EBZERRLIZ)ZT, 9 EEDTT =X 272N nbae— LT Y T
5 (BT 3,

. EViews (o | B {:. EViews b B
|File Edit Object View Proc Quick Options Add-ins Window Help File Edit Object View Proc Quick Options Add-ins Window Help
— @Grﬂup:l.NTlTlED Worldile: UNTITLED=:Untitled\ =l — @Gmtp:UN'ITI'LED Workfile: UNTITLED::Untitled\ -0Xx
[View Proc[ object [print [Name [Freeze [ [Detwit | [sont[Edit+/-[s [view [proc opject] [ rint [Name [Freeze [ [Penutt ] [son[Eatt-/-]s
View View! |
Ran I I Ran ] : :
son] toi701 o) : sl —— :
194702 | 194701
194703 | % 104702 |
194704 | 194703
104801 | 194704 |
194802 | 194801 |
194803 194802 |

=LA =T DT —F RGDPXls 7 7 A VEBNTHL S, LT, TN EEDTT —
Araar—345% (FRBR) ., 270, =787 —Z 1 5H OB SERITa e —Lgn
’C“J:l/\“ ZOTFT—XTiL, rgdp 13528 GDP, gdp 134 H GDP. rcons [ZFZEHESE. rgovt
BEOF ., rinv (XEERERE, potential |TIFIESEE GDP # % L TV 5, Potential |3,
1%11%8&@fazﬁofwéﬂ\_hif—&ﬂ&w EEFERLTWD

3 EViews (3FFEDQT 7V r—a v THHTED, TV EAFERTE2ERTOILERH S, £7-, EViews TIEK
LT ENLFORFIHNR SN ST HRE LTz,

4 =y L OREEEIE, 1947-01-01 225 A X — R LTWAA, ZHUE 1947 FOF—IER 22k LT\ 5, [
1947-04-01 1% 1947 45 P EHTH 5,



A B C D E E G H | J
rgdp gdp rcons rgovt rinv potential
1947-01-01 1770.7 237.2 1130.9 407.250 188.675
1947-04-01 1768 2404 1149.7 409.821 173.485
1947-07-01 1766.5 2445 1153.4 413577 167.924
1947-10-01f 17933 2543 11538 407464 202712
1948-01-01} 18218 2603 11596 415526 224682
1948-04-01 1855.3 267.3 1173.0 435526 239.489
1948-07-01 1865.3 2738 11748 444004 242053
1948-10-01 1868.2 2751 1184.1 462670 230.008

10| 1949-01-01 1842.2 2699 1186.0 475894 194.233 1867
11| 1949-04-01f 18355 266.2 12041 497437 167.057 1885.3
12| 1949-07-01 1856.1 2676 1206.9 502434 181.690 1903.9
13| 1949-10-01} 1838.7 2652 12245 491.757 171.768 19229
14| 1950-01-01 1913 275.2 12449 483529 214.858 1942.5
15| 1950-04-01 1971.2 2845 12654 491441 238.901 1962.9
161 1950-07-01F  204R 4 aN149 13303 482007  2AN41R 1084 1

ZL T, ZI%E EViews DA Ly R — s 0 > R7IZRED 4155, Workfile 7« > R
DERD L, BEANY A MESR TR RENTND (FIXIZH) . potential (2B LTI,
1947Q1~1948Q4 IX NA [Z72 > TV 5, Z#UX Not Available DIETH Y, 7 —F BF|H T
RN EEEHRLTND,

0m =MW -

r
{:. Eviews =RACH]
File Edit Object View Proc Quick Options Add-ins Window Help

[ Workfile: UNTITLED I o x ]

View|Proc| Object|| (6] Group: UNTITLED Workfile: UNTITLED: Untitled\ ==
Range: 1947Q12

View Pm(IOme(t] [Print[NamelFreue] [Demut | [Surt]Editﬂ‘-ISmpr—ICumparetﬁ-ITranspuseﬂ‘-]'ﬁt\elSample
GO

Sample 1947012
% ;dp RGDP| GDP| RCONS| RGOVT| RINV/
&3 potential RGDP GDP RCONS RGOVT RINV | POTENTIAL
& rcons 194701 1770.700 237.2000 1130.900 407.2500 188.6750 NA
£A resid 194702 1768.000 2404000 1148.700 400.8210 1734850 NA
&4 rodp 194703 1766.500 2445000 1153.400 4135770 167.9240 NA
% [ﬁi‘“ 194704 1793.300 254.3000 1153.800 407.4640 2027120 NA
194801 1821.800 260.2000 1158.600 415.5260 2248820 NA
194802 1855.300 267.3000 1172.000 4355260 2394890 NA
194803 1865.300 273.8000 1174.800 444.0040 242.0530 NA
194804 1868.200 275.1000 1184.100 462.6700 230.0080 NA
194901 1842.200 269.9000 1186.000 475.8940 1942330 ;
194902 1835.500 266.2000 1204.100 4974370 167.0570 1885.300
194903 1856.100 267.6000 1206.900 502.4340 181.6200 1902.900
194904 1838.700 265.2000 1224.500 491.7570 171.7680 1922.900
195001 1913.000 2752000 1244.900 483.5290 214.8580 1942.500
195002 19741.200 2845000 1265.400 491.4410 2389010 1962.900

T PRPAENLL L ZFER LD, A7 Ly FU— by g FURATTLRN,
2T Ly Ro— REBUTH, Workfile 7 4 & K7 ICRIFSN TN B0, F— 4 kbi
%2 E1F vy (22T [Delete Untitled Group? | &4 A 7 0 V7 NFRINHD, Yes & LT
IR

Delete Untitled

[ ? ] Delete Untitled GROUP?

No

Name

Store

1.3 5 —X ORAF
EViews CT — % Z AT 52 LN T&=6, Workfile B TTF—# 2 R-7F L CTA L I,
AA A =a2—® [File] — [Saveas] Z®S L LAHIZFITTRIFETAZENTES (F



M) . Va4 RUBHTELL, REFTDLILZED, 77 ANVLEANNT D, 77
A NVOFEEILT 7 4 /v kD EViews Workfile(*.wfl) & 95, /2 EEXRAFEZ T HLEI1TIE.
[File] — [Save| Z#i®IRT 5,

r(; EViews = | Bl s |
. dit Object View Proc Quick Options Add-ins Window Help
New »
Open »
Save Ctrl+5 r = =l 2
owlFetch1StorelDeleteIGeanSample]

Close Filter: *
Order: Name

Import »
Export »

Print Ctrl+P
Print Setup...

Run... F10
Exit

ZD X 9 Workfile B TTF— 4 #RfFELTBL &, 207 7 Az, BElCT
— HINFEAIAF TR I > TR Y, w727 — 2 AEEE VBT,

2. T2 DEE
2.1 EROEH

ST AT O BRIZIE, BEAEIML L TR O %a 038 %, EViews Tld, Workfile [IZPRFFE S 4
TWDRINDOT —=Z BB L, IR EAERTE D, HemEREZERT DI, =
RN e

genr BT LWEKOAHT = ERA

EAJIL, Enter Z#7 L TEITTIUZ LV (genr I generate DIE) , 72& 21X, B X D2
ek, X2 LAMHTTELETDIRD

genr X2 = X*X
EANNT D, oo XD 2RI

Genr X2=X"2
ELTHIW, FARRIC, XD3RIXS L5, XOHAEE, LX EAMTTERT D
AN

genr LX = log(X)
EATF I I,

FlEE MRANTET =2 %o T, T2 EMOFIRZMHRB L L5, 22X FE
GDP O %57 (log(rgdp) —log(rgdpe1)) % growth E WO ZRTCER LW ET 5, A
DFE GDP (T rgdp(-H & LTRINDHTED, 2w NiE

genr growth = log(rgdp)-log(rgdp(-1))



ETAIUT I ET0 BEE (1L HIRT & D7) %2 & 5 E8E d(X) % T genr growth = d(log(rgdp))
LELZEDLTED, a~vr REANT DL, workfile U 1 > RO, #7272 285K growth
NERIND,

{:. EViews . 4 A0 Be ae»

File Edit Object View Proc Quick Options Add-ins Window Help

genr growth = log(rgdp)-og(radp(-1))
h
|

Workfile: UNTITLED

[ViewIProcIObjed:] [Save]FreezeIDetailsﬂ‘-] [Showl FetchIStoreI DeleteIGean
Range: 194701 201204 — 264 obs
Sample: 194701 201204 — 264 obs o]

Bl c

hA_gdp
4hA _ growfi>
A potential

rcons
A resid
£A rodp
A rgovt
A riny

ZDXIHlZ genr A~ K&, 2w RU v RUIZAJ, Enter 29 &, Workfile (2
I EERERIND, TERTHEH, EREEETHLEICERLREEEEZELHTND
DTHEEIZLTH BN,

RE %k HoL:L
log(X) ERZSIE
exp(X) Ei=R4
abs(X) H e
sqr(X) AR
Mz (i ZE)
dX)
Xi— X
BIHALL
@pch(X)
(Xt_XI’l) /Xt’l
BIERIAALE
@pchy(X)

PUHR T — R 732 5 (X=X ) Xia
X —=EREAEDITIE, T LWEK O R &GP 2 EN TR S, 72 & 213, £2% growth
WOxETFTESTEHEIT, 20z 0L T4 I—EH%E Dl L LTERTLHRD,
genr D1 = growth <0

Lavr Rz A7 2%,

INETRTERELSIC, DIOBRIZ, &5 COEKAEMNT T S Z & THYIZRoHr
T& %, 722l #HEERATHEHEZ AW THERNEZERHAT LI LLAETHY . 2TOX
Bab b LOERT DHEITR,



22 757

BT T 7%KR L THE D, Workfile 7 « > R U5, RS growth 230N, 471
IV 7T 5 E RINDOFEMAEFRT D Series 7 4 RUNHTL 5, 1947Q1 (ZOWTi
NA &t H D, 2L 1947Q1 OERZFET HI121E. 1946Q4 D GDP BULETHDH 2T
H5D,

e Series: GROWTH Workfile: UMNTITLED:: Untitled®,

[view[Proc| obicct [ Properties | [ Print | Mame | Freeze | [amui ~| [sort]Eai
GROWWTH
| | I I
Lastupdated: 11/07/16 - 10:03
Modified: 1947Q1 201204 & growth = logirgdp)}log(rgdp(-13)»
4T L P
Fiyger -0.001526
4T3 -0 000549
47014 0.015057
4501 0015768
18012 o.018221
4503 0. 005375
FrToF 0.001554
490 1 0014015
1901z -0.003644
490 3 0011161
190 -0.009419
5001 00329614

WIZ, Series 7 4 ¥ RUDA=a—s"—=5 [View| — [Graph) Z#EIRT 5 & (ET
1) . Graph Options DV > RUNRKRIND (FTFK) . ZZTIEZ 77 OMEEZIEE
4%, graphtype TiI#h#i~ 7 7 (Line & Symbol) °#2 7 7 (Bar) &, /77D
P A IR %5, Z Z ClE lLine & Symbol] ZER L L 9,

£ Series: GLOWTH Workfile: UNTITLED:Untitled\ Graph Options ~
Option P
( View heclomen]ﬁopmiesl [Pfintiname Freeze | |Dafult - G::fm 1 Graph bype Detais
> . General: _——
SpreadSheet DWTH = | || St |
.(é@ Avpipi (omen ) [Hormal - obs bot -
D3/02114 - 10:24 " ) 3
Auds borders: _Hnnt x|

Descriptive Statistics & Tests » jlowth = log(rgdp)-og(rgde
One-Way Tabulation...

Correlogram...

Leng-run Variance...

Unit Root Test...

Variance Ratio Test...
BDS Independence Test...

Label
1990F 0071603
194904 -0.010375

195001 | 0040282 JoPoge E8 (o ] [Cema ]
195002 | 0029038

OK 9L, 77 7 Series 7V 1 RUIZE RIS (TRZH) ., 29 L7EKE A
% Z LT, MEEERIVEDOFE AR TE D, HPTORNTIE, £FRFNEZK LT, £

DEIBRT = E 0 eBEZLBEEHITHFETTH LN,

£ Series: GROWTH  Workfile: UNTITLED:Untitled - O x

[VlewlProclObject:[Properties] [PrintINamelFreeze] [DE@U“ v] [OptionslsamplelG-

GROWTH

05

.04

03

02

01

o0

-.01 4

-0z 4

03 T T T T T T T T T T T T e T e T




3. [T
T PEHTE 26 ERRICEIR ST 21T > CTH L 95, BIBET /L D/ 2 F(Ordinary
Least Squares, %L T OLSHEETIE, 2~ RU 4 RUIC
Is WP % FRIAZAE 1 RS2 ...

EANTIUTE Y, 72 20T Y 2 AA . X1 & X2 2L S L L, BB e 2 S
DIZET NV (Y=ctpXI+5X2) ZHEE LW H, 2w Ry 0 R

IsY ¢ X1 X2
EFEFIX RV, 22T, Enter 2 & HEERRDRRIND, b LEBHEZ VNI
W25, ¢ ZBRWTATIEI WV,

IsY X1 X2

3.1 HEMEBDHE
KO M08 U CHMR 2R X 5, Wi IE S a2 HE % (RCONS) | atBIZ % s
(RGDP) . HOIHEF (RCONS(-1)) & L7iH#BEHEET 5, i
Is log(rcons) c log(rgdp) log(rcons(-1))
EABIL, Enter 287 &, FXIDOLH 7 Equation V 4 > R THEERBENEREIND,
BB, BCOEBITHEFRE Uiz, 2Tk, FENCERE AR L THR)po720
T, #EER R THETHL Z LR L TV D,

§:. Eviews & - e =

File Edit Object WView Proc Quick Options Add-ins Window Help

genr growth = logirgdp}-log(rgdp(-1})
Is log(rcons) c logirgdp) logircons(-1))

Worldile: UNTITLED I
[view|Proc] object| [ save | Freeze | Details < /- | [ Show | Fetch [ store [ Delete [ Genr [ sample |
Range: 19470Q1 201204 — 264 obs Fifter: *
Sample: 194701 201204 — 264 obs Crder: Mame
% Sdp =T Equstion: UNTITLED ‘Workfile: UNTITLED:: Untitleds> N
kA growth . = < . 2
&4 potential [VlewlF‘roc[Dbject] [PrlntINameIFreezeJ [EstlmateIForecastIStatsIReslds]
&4 reons Dependent Variable: LOGIRCONS)
[=a) rei'd Method: Least Squares
% ra St Date: 11/07/16 Time: 10:11
= i Sample (adjusted): 194702 201204
Included observations: 263 after adjustments
Wariable Coefficient Std. Error t-Statistic Prob.
| c -0.098690 0.022334 -4.418751 0.0000
LOG{RGDP) 0.129585 0.022878 5664174 0.0000
LOG(RCOMNS(-1)) 0.876612 0.021477 4081712 0.0000
R-squared 0.999856 Mean dependent var 8.198330
Adjusted R-squared 0.999855 S.D. dependentwvar 0.653112
S.E. of regression 0.007858 Akaike info criterion -6.843234
Sum squared resid 00160584 Schwarz criterion -6.802487
Log likelihood 902.8852 Hannan-Quinn criter. -6.826858
F-statistic 9048221 Durbin-VWatson stat 1.765073
Prob(F-statistic) 0.000000

TRTIE, TRENDOBERMTEERL TNDI0EELHTND,
I5H &5t BA
Coefficient RBOHEEE
Std. Error REBDIRERE
t-Statistic t B (R ARARER - R #8=0)




EHELNDT R TOFERHEM 0
EWSREREIRTELT-F E

Prob. p B

R-squared REFRB(RY

Adjusted R-squared HEHERABEARERE (R?)

F-Statistic

B DOHEENE 2 FEHERRE TR S T2 b DO, tiE & > T D, 7o, ST 2 plEEAD
Z LT M%DAEARETHERMERRONZ R TE 2, FHEE, EHELSOTTO
BEB O THLPZMELTRY, ZORBABFATE UL, ENPOLEEITY OB &2
AT 20X TERP® D LWV R D,

Z OHEERRZRICEKT L,

log(rcons;) = —0.099 + 0.130log(rgdp,) + 0.877 log(rcons;_,)
(-4.42) (5.66) (40.82)
R? =0.99

Ll (yaNITtEEZRT) . BREO (BIZRERELZ L >TNDZ &b, R
el HRICERRD, £ BHRERBEFEHRRERER?S 11TV L, HTTEY
DENET NV ENZ D, FRINT =225 &, WERBITR S R2BARHY, 7 u 2
I varT—2u2HO L, WEREIMES RDMANRH D,

29 LTEEHEREIL, A =2 — 13— [Quick] — [Estimate Equation] %34k L T Equation
Estimation 7V 4 > N7 %5 %, Equation specification Z

log(rcons) ¢ log(rgdp) log(rcons(-1))
EADLTH I (FRZR) . 7740 FREE LT, Method (HEETE) 1T/ 2 3
15 LS. Sample (S#THIR]) 132HIH 11947Q1 2012Q4) AN STV D (DY,
1947 FF5— VU170 5 2012 FHE N IER £ )
Equation Estimation ==

— —— — - . —
Spedification | Options
uation specification 33

Ciependent varisble followed by list of regressors including ARMA
and POL terms, R an explicit equation like Y=c{ 1+c{ 23X

loglrcons) c log(redp) loelreons(-11)

Estimation settings:=

MethG_ LS - Least Sguares (NLS and ARMA} ']

Sample: ATEIGT 201208 |

[ ok [ Feubr |

ZOFETIE, MM ZRIICERIRTE 5729, Sample 22 H 35 2 & TH B2
PHEL AR TH D, SEIERIMAMEHET 2 2 LT, HEEMEA R 28 U TLE



LTWDODRERHRDZENTED, 72 xI1E, 1990 /£ Q1 225 2010Q4 £ T L7z
5. Sample # [1990Q1 2010Q4] & T LT LV,
B 72712, Equation specification (213X 2 E#EA I L TH LW, =& 2,
log(rcons) ¢ log(rgdp) log(rcons(-1))
DRHBVIZ,
log(rcons)=c(1)+c(2)*log(rgdp) +c(3)*log(rcons(-1))
EANT D, T2 Te() c2)y cOWIHEET 237 A—=F 2 FHKT D, £ LT, OK Z AT
TOHLERUHMRPEOND, WBETNVEHET DM | BAEZEEANTLHZLDRXY
v MIZRW, UL, IERBET VORERL LR LA EHEATITHZ ERnEE L 72> T<
%, To& 21X, GDP LiH#E & OBRIZIFMIE & B 2 T,
log(rcons)=c(1)+c(2)*log(rgdp)”c(3)+c(4)*log(rcons(-1))
EVIIETNEBEZDLZLELTED, 2FD, ZOXTI, log(rgdp)® (3R FHIZL I
2o TEY., cB)bRIMDINT A—H (T2 >TWND,

32 ETFILDERELRE
TV OEGRECIE NN Y 720 E ., Serles 7 4 > R D A =2 — 3=/ [View)
— [Actual, Fitted, Residual] — [Actual, Fitted, Residual Graph] #&{RL K95,

=] Equation: UNTITLED Worlkfile: RGDP::Untitled\ -8x

q!i_ewproclObjectl [PrmtINamelFreeze] [EstimatelForecastIStatsIReswdi]

Representations

Estimation Output

Cdctual Fitted Residug ) Actual Fitted, Residual Table
ARMA Structure... Actual Fitted Residual Graph>

Gradients and Derivatives 4 Residual Graph

Covariance Matrix Standardized Residual Graph

Coefficient Diagnostics »| 0023840 4544085  0.0000
0022468  39.92577  0.0000
Residual Diagnostics 4
Stability Diagnostics b| Mean dependentvar 1.110501
5.D. dependentvar 0620132
Label Akaike info criterion -6.829095

nnnnnn

i i

T 5L, SeriesV 4y RUTETFTROL ST 7 7NERRIND, BRIIEE, SRR
KO, FMAEREEZEL VD (ZOHE, ETAVOYTUIE YV BRWZD, R’k
ERRTIZIE—B) . B, FRIIOKIEE R WEE1E,  [View) — [Actual, Fitted,
Residual] — [Actual, Fitted, Residual Table] Z®IRL TRV EF L LS (A TH) ,
FHFROLEMNIE, %RFNO%ME (Acutal 1T Y Off, Fitted 1X Y OEEFifE, Residual (37%
) . ANFEEOBE AR LD THDL, ZOMEF LI AL LT, FEEICER
FIFHEAN B 27, HTITE D OFWR AUE ?) 2d 20 EREICHHRD Z LT
&5, bLRARIIMELRH L7006, MAEEEZBINT L2 L T, 29 LERFERNRE®Z &
HRDHIENTED, £, YTUITFVOEWEIRHNIE, TT A TIEY E<HHATE
TWRWESDTH Y, I BNOER (X I—EHKR L) ZBMT50E2HmE LT L0
59,

10



ZOYA . BEEICEORIEE GEEN T I ARORMICE T T R DR b
DNZESThHD, RIMBEZ & 572012, 1 HRIOWHEETZ T TR, 28ai. 3#HFIOEED
AR E LT Z E2matLTh Lt LA,

() Equation: UNTITLED Woridile: UNTITLED:Untitled ;x| ) Eauaton UNTITLED Worile UNTITLED: e o

I‘u’iewIPro(]Dbject] [Prmt[Name[Freezel IEst\mateIForecast[Stats]Resids]

abs Actual Fited  Residual Residual Plot
14702 04726 70335 001371 |
104703 | 705047 704790 0.00258 |
104704 | 705082 7.05066 000184 |
194801 | 705563 708501 0.00082 |
85 | 104802 | 78732 TORMTE  0.00556 |
104803 | 706885 707253 -0.00368 |
194804 | 707674 707408 0.00266 |
Los | 104901 70783 707917 -0.00083 |
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104902 | 709349 708011 001338 i

F80 | 194903 | 700581 708483 0.00098 |

104904 | 71020 709585 0DMd64 i

081 rT5 | 195001 72681 74147 001334 |

195002 | 704314 743184 001130 I

195003 | 749318 745113 004203 |

195004 | 716255 749724 003468 i
195101 | 718645 747208 001442 Oqil:t:e

195102 | 745780 TA9511 009730 N

195103 | 716943 TATOST 000314 |

195104 | 747525 748287 -0.00774 |

195201 | 7A7748 743938 001190 |
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195203 | 720177 7.20037 -0.00760
195204 | 723648 7.21784  0.01865
195301 | 724829 7.25067 -0.00233
195302 | 725432 726200 -0.00763 | %
195303 |« ] '
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