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Dependent Variable: GDP
Method: Least Squares
Date: 09/25/20 Time: 08:13
Sample: 1990 2018

Included observations: 29

Coefficie
Variable nt Std. Error t-Statistic Prob.
3.53E+0
C 8 1.01E+08 3.498221 0.0016
8535584 -
GP 3 354596302.407127 0.0232
0.17668 1.11E+0
R-squared 5 Mean dependent var 8§
Adjusted R-0.14619 544297
squared 2 S.D. dependent var 19
S.E. 0f5029400 38.3711
regression 0 Akaike info criterion 4

Sum squared6.83E+1 Schwarz criterion  38.4654
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resid 6 4

554.381 Hannan—Quinn 38.4006

Log likelihood 6 criter. 7
5.79426 0.45750

F—statistic 2 Durbin—Watson stat (
0.02318

Prob(F—statistic) 6
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Series: Residuals
Sample 1990 2018
8 Observations 29
Mean 5.60e-09
6 Median 1022105.
Maximum 1.04e+08
4 Minimum -98903941
] Std. Dev. 48551447
Skewness 0.095734
5 Kurtosis 2.670264
Jarque-Bera  0.175674
0 Probability 0.915910
-1.0e+08 -5.0e+07 250.000 5.0e+07 1.0e+08
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Sample (adjusted): 1992 2018

Included observations: 27 after adjustments
Trend assumption: Linear deterministic trend
Series: GDP GP

Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesize

d Trace 0.05

No. of Critical

CE(s) Eigenvalue Statistic Value Prob.**

None 0.299058 9.968972 15.49471 0.2831
Atmost 1 0.013795 0.375050 3.841466 0.5403

Trace test indicates no cointegration at the (0.05 level
* denotes rejection of the hypothesis at the (.05 level

**MacKinnon-Haug-Michelis (1999) p-values

Unrestricted ~ Cointegration Rank  Test (Maximum

Eigenvalue)
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Hypothesize

d Max—Eigen 0.05

No. of Critical

CE(s) Eigenvalue Statistic Value Prob.**

None 0.299058 9.593921 14.26460 0.2400
Atmost 1 0.013795 0.375050 3.841466 0.5403

Max—eigenvalue test indicates no cointegration at the
0.05 level
* denotes rejection of the hypothesis at the (.05 level
**MacKinnon—-Haug-Michelis (1999) p-values
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Dependent Variable: GDPN
Method: Least Squares
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Sample: 1990 2018

Included observations: 29

Coefficie
Variable nt Std. Error t-Statistic Prob.
7522544
C . 2472622. 3.042335 0.0052
1304184 -
GP . 868175.6 1.502212 0.1446
0.07713 382405
R-squared 3 Mean dependent var §.
Adjusted R-0.04295 125870
squared 2 S.D. dependent var 2.
S.E. of 1231373 30.9516
regression . Akaike info criterion 3
Sum squared4.09E+1 31.0459
resid 3 Schwarz criterion 3

446.798 Hannan—Quinn 30.9811

Log likelihood 6 criter. 6
I ———
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2.25664 0.80479
F-statistic 2 Durbin—Watson stat 4
0.14464

Prob(F—statistic) 9
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Series: Residuals
10 | Sample 1991 2018
Observations 28
8- Mean -4.99e-10
Median 122084.3
6 Maximum 1653298.
Minimum -2694158.
4 Std. Dev. 948726.0
Skewness -1.465447
Kurtosis 5.571450
2
Jarque-Bera  17.73625
0 . - Probability 0.000141
T T T ] L I B
-2999995 -1999995 -999995 5 1000005 2000005
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Sample (adjusted): 1992 2018

Included observations: 27 after adjustments
Trend assumption: Linear deterministic trend
Series: GDPN GP

Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesize

d Trace 0.05

No. of

CE(s) Eigenvalue Statistic Critical Value Prob.**

None 0.316977 13.23541 15.49471 0.1065
Atmost 1 0.103246 2.942289 3.841466 0.0863

Trace test indicates no cointegration at the (0.05 level

* denotes rejection of the hypothesis at the (.05 level
**MacKinnon-Haug-Michelis (1999) p-values

Unrestricted ~ Cointegration ~ Rank  Test  (Maximum

Eigenvalue)

Hypothesize Max—-Eigen 0.05
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d
No. of
CE(s) Eigenvalue Statistic Critical Value Prob.**

None 0.316977 10.29312 14.26460 0.1934
Atmost 1 0.103246 2.942289 3.841466 0.0863

Max-eigenvalue test indicates no cointegration at the (.05
level
* denotes rejection of the hypothesis at the (.05 level

**MacKinnon—-Haug-Michelis (1999) p-values
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