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Null Hypothesis: GDP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.807037 0.0029
Test critical values: 1% level -5.521860
5% level -4.107833
10% level -3.515047

*MacKinnon (1996) one-sided p-values.
\Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 9

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP)
Method: Least Squares
Date: 12/02/22 Time: 22:39
Sample (adjusted): 2012 2020
Included observations: 9 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

GDP(-1) -2.174509 0.319450 -6.807037 0.0010

D(GDP(-1)) 0.741441 0.181980 4.074302 0.0096

C 17.16031 2.912066 5.892829 0.0020

@TREND("2010") -1.869994 0.306041 -6.110267 0.0017
R-squared 0.912576 Mean dependent var -1.566667
Adjusted R-squared 0.860122 S.D. dependent var 2.580741
S.E. of regression 0.965204 Akaike info criterion 3.068147
Sum squared resid 4.658090 Schwarz criterion 3.155802
Log likelihood -9.806661 Hannan-Quinn criter. 2.878987
F-statistic 17.39759 Durbin-Watson stat 2.764923

Prob(F-statistic) 0.004457
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Dependent Variable: GDP
Method: Least Squares
Date: 11/26/22 Time: 19:51
Sample: 2010 2020
Included observations: 11
Variable Coefficient Std. Error t-Statistic Prob.
C 7.328182 1.192668 6.144360 0.0002
@TREND -0.916182 0.201598 -4.544605 0.0014
R-squared 0.696494 Mean dependent var 2.747273
Adjusted R-squared 0.662771 S.D. dependent var 3.640989
S.E. of regression 2.114374 Akaike info criterion 4.498361
Sum squared resid 40.23521 Schwarz criterion 4.570705
Log likelihood -22.74098 Hannan-Quinn criter. 4.452758
F-statistic 20.65343 Durbin-Watson stat 2.360831
Prob(F-statistic) 0.001397

Eviews 10 gl aladiubg duhyall Glibaes aladiel sl dlae) fe 1 jaal)

GDPT

10 11 12 13 14 15 16 17 18 19 20

‘,Ld\ olaiy) 48 ya iad 2ay (GDP) Al z\:waalw‘X'\ BIEEN (3)d}h

ISSN-E: 2617-9563

Cigal il fualsll alaall



ISSN-E: 261 7-9563

Null Hypothesis: GDPT has a unit root

Exogenous: None

Lag Length: 1 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -7.313877 0.0000

Test critical values: 1% level -2.847250
5% level -1.988198
10% level -1.600140
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Null Hypothesis: M has a unit root
Exogenous: None
Lag Length: 1 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 1.222513 0.9285
Test critical values: 1% level -2.847250
5% level -1.988198
10% level -1.600140

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 9

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(M)
Method: Least Squares
Date: 12/02/22 Time: 23:23
Sample (adjusted): 2012 2020
Included observations: 9 after adjustments

Variable Coefficient ~ Std. Error t-Statistic Prob.

M(-1) 0.030275 0.024764 1.222513 0.2611

D(M(-1)) 0.528831 0.323265 1.635907 0.1459
R-squared 0.139311 Mean dependent var 98271.78
Adjusted R-squared 0.016356 S.D. dependent var 71338.73
S.E. of regression 70752.92 Akaike info criterion 25.36491
Sum squared resid 3.50E+10 Schwarz criterion 25.40873
Log likelihood -112.1421 Hannan-Quinn criter. 25.27033

Durbin-Watson stat 1.930828
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Null Hypothesis: DM has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -0.782058 0.3494
Test critical values: 1% level -2.847250
5% level -1.988198
10% level -1.600140

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 9

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DM)
Method: Least Squares
Date: 12/02/22 Time: 23:25
Sample (adjusted): 2012 2020
Included observations: 9 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

DM(-1) -0.163492 0.209054 -0.782058 0.4567
R-squared 0.070263 Mean dependent var 2038.041
Adjusted R-squared 0.070263 S.D. dependent var 75611.72
S.E. of regression 72907.00 Akaike info criterion 25.33620
Sum squared resid 4.25E+10 Schwarz criterion 25.35811
Log likelihood -113.0129 Hannan-Quinn criter. 25.28891

Durbin-Watson stat 2.092294
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Null Hypothesis: DDM has a unit root
Exogenous: None

Lag Length: 0 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.090341 0.0069
Test critical values: 1% level -2.886101
5% level -1.995865
10% level -1.599088

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations

and may not be accurate for a sample size of 8

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DDM)
Method: Least Squares
Date: 12/02/22 Time: 23:26
Sample (adjusted): 2013 2020

Included observations: 8 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

DDM(-1) -1.176562 0.380722 -3.090341 0.0176
R-squared 0.575200 Mean dependent var 7533.282
Adjusted R-squared 0.575200 S.D. dependent var 121962.1
S.E. of regression 79490.85 Akaike info criterion 25.52114
Sum squared resid 4.42E+10 Schwarz criterion 25.53107
Log likelihood -101.0846 Hannan-Quinn criter. 25.45416

Durbin-Watson stat 1.863414
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Null Hypothesis: INVEST has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.531507 0.0000
Test critical values: 1% level -2.816740
5% level -1.982344
10% level -1.601144

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 10

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(INVEST)
Method: Least Squares
Date: 12/02/22 Time: 22:37
Sample (adjusted): 2011 2020
Included observations: 10 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
INVEST(-1) -0.458920 0.070263 -6.531507 0.0001
R-squared 0.783162 Mean dependent var -0.476671

Adjusted R-squared 0.783162 S.D. dependent var 1.015806
S.E. of regression 0.473019 Akaike info criterion 1.435277
Sum squared resid 2.013723 Schwarz criterion 1.465536

Log likelihood -6.176387 Hannan-Quinn criter. 1.402084

Durbin-Watson stat 1.232405
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Null Hypothesis: G has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.186479 0.2209
Test critical values: 1% level -4.297073
5% level -3.212696
10% level -2.747676

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 10

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(G)
Method: Least Squares
Date: 12/02/22 Time: 22:44
Sample (adjusted): 2011 2020
Included observations: 10 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

G(-1) -0.360286 0.164779 -2.186479 0.0603

C 261502.6 104683.6 2.498030 0.0371
R-squared 0.374056 Mean dependent var 36095.00
Adjusted R-squared 0.295813 S.D. dependent var 68535.81
S.E. of regression 57512.42 Akaike info criterion 24.93425
Sum squared resid 2.65E+10 Schwarz criterion 24.99476
Log likelihood -122.6712 Hannan-Quinn criter. 24.86786
F-statistic 4.780690 Durbin-Watson stat 1.817446

Prob(F-statistic) 0.060251

Eviews 10 galin aladiuby dahall Glibea aladiul cpfialll slac) (e 1yl

090 Baagll e LAkl (PIA (eg ¢(G) Aeadead) Lyt sy dalaially (8)Jsand) ziln DA o
Jof ins 1385 0.05 (e ST a5 Prob=0.2209 dad Laadl culil) aadl sgasg alall olady] 455
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Null Hypothesis: DG has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.190721 0.0344
Test critical values: 1% level -2.847250
5% level -1.988198
10% level -1.600140

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 9

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DG)
Method: Least Squares
Date: 12/02/22 Time: 22:50
Sample (adjusted): 2012 2020
Included observations: 9 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

DG(-1) -0.687621 0.313879 -2.190721 0.0599
R-squared 0.372587 Mean dependent var -5339.000
Adjusted R-squared 0.372587 S.D. dependent var 91841.00
S.E. of regression 72746.69 Akaike info criterion 25.33179
Sum squared resid 4.23E+10 Schwarz criterion 25.35371
Log likelihood -112.9931 Hannan-Quinn criter. 25.28450

Durbin-Watson stat 1.896004

Eviews 10 gl alasiabs duhall clhes aladiuls sl dacl e : uaal)
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Dependent Variable: GDP
Method: Least Squares
Date: 12/09/22 Time: 22:07
Sample (adjusted): 2011 2020
Included observations: 10 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
C -1.909099 1.290943 -1.478840 0.1897
INVEST 5.705579 1.088613 5.241146 0.0019
D(G) 1.81E-05 1.00E-05 1.803318 0.1214
D(M) -2.27E-05 1.09E-05 -2.081346 0.0826
R-squared 0.841934 Mean dependent var 2.546000
Adjusted R-squared 0.762902 S.D. dependent var 3.772883
S.E. of regression 1.837120 Akaike info criterion 4.343450
Sum squared resid 20.25007 Schwarz criterion 4.464484
Log likelihood -17.71725 Hannan-Quinn criter. 4.210676
F-statistic 10.65298 Durbin-Watson stat 2.235377
Prob(F-statistic) 0.008110
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