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Dependent Variable: Y
Method: Least Squares
Date: 05/15/14 Time: 23:10
Sample: 1990 2012
Included observations: 23

Variable Coefficient  Std. Error t-Statistic Prob.

c -1404.935 607.5521 -2.312452 0.0315

X1 0.064773 0.015967 4056537 0.0006

X2 0.543921 0.065871 8.257432 0.0000
R-squared 0.998556 Mean dependentvar 27644 .98
Adjusted R-squared 0.998412 S.D. dependentvar 2913494
S.E. of regression 1160.983 Akaike info criterion 17.07303
Sum squared resid 26957626 Schwarz criterion 17.22114
Log likelihood -193.3398 Hannan-Quinn criter. 17.11028
F-statistic 6917.385 Durbin-Watson stat 1.273152
Prob(F-statistic) 0.000000

D MAERERR. MEIEM T8 RE,
R*=0. 998556, f& 1ER*=0. 998412, 3 W F i 4
& EERORIEE LT, B NREAR I g
GDP FIWABCZ i RE . 2) Ji R AR 1 2
FEARTE (F RS  BEAIF fHN6917. 385,
vhE BEKFH0.05, F(2, 23) =3.42, 4
A A RE RE, BEIHTREEE. Ui
BN ok A P AR f (] s AR 2R 1 Ok R
e BZ, UNGDP AU BT xRN
FIBE A R RE FEAR K. 3) AR B S 35 MG 06

(t f5) o BEMAKFH0.05, n=23, H
HH % An-3-1=19, IIfi F+E t0. 025(19)=2. 093,
MGDP A S tHt {4537 4. 056537
8.257432. GDP AV H ot M tE 35K
T FHE, @it 5, BEHGDP FIMBL
HEXTRORN S B B . Rk, Y=
-1404. 935 + 0.064773 X1 +0.543921 X2
g, ZELLHREREBIE

(1) ZEILLHERIE. WK RETE.
it eviews?S HGDPX LIV B 3¢ H X2 1) AH 56
FH0N0. 994518, 1R, LT, ULEHM
FAPE L2 HILZR M.

(2) ZEMLLHEFMBIE, RAMIRS] L
LR A R AR P 2 LR I R, SRR
X2, RAREEX1. ik, RAXIHEESE
R,

Dependent Variable: Y
Method: Least Squares
Date: 05/16/14 Time: 10:56
Sample: 1980 2012
Included observations: 23

Variable Coefficient Std. Error t-Statistic Prob.

Cc -5376.316 760.7271  -7.067339 0.0000

X1 0.195900 0.003421 57.25652 0.0000
R-squared 0993635 Mean dependentvar 2764498
Adjusted R-squared 0993332 SD. dependentvar 2913494
SE. of regression 2379.107 Akaike info criterion 18.46978
Sum squared resid 1.19E+08 Schwarz criterion 18.56852
Log likelihood -210.4025 Hannan-Quinn criter. 18.49461
F-statistic 3278.309 Durbin-Watson stat 0.201564
Prob(F-statistic) 0.000000

Y = - 5376316 + 0.195900 X1 R*=0.993635
R?=0.993332 DW=0.201564 F=3278.309 n=23

fi. RAERBREEBIE

(1) FHTEKRK., White K. 2 =a0
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a 28RN0, TR, sz ERER,
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5%, BIEERAUN:

Y = -2691.057 + 0.179969%X1
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AR T 2, GDP REHEN—AZ7C,
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Dependent Variable: Y
Method: Least Squares
Date: 05/16M14 Time: 19:01
Sample: 1990 2012
Included observations: 23
Weighting series: 1/SQR(X1)
Weight type: Inverse standard deviation (EViews default scaling)
Variable Coefficient Sta. Error t-Statistic Prob.
c -2691.057 6355593 -4234156 0.0004
X1 0.179969 0.005769 31.19766 0.0000
Weighted Statistics
R-squared 0.978879 Mean dependentvar 17187 44
Adjusted R-squared 0.977874 SD. dependentvar 11298 43
S.E of regression 2573408 Akaike info criterion 18.62679
Sum squared resid 1.39E+08 Schwarz criterion 18.72553
Log likelihood -212.2081 Hannan-Quinn criter, 18.65162
F-statistic 9732939 Durbin-Watson stat 0.144511
Prob(F-statistic) 0.000000 Weighted mean dep 1026871
Unweighted Statistics
R-souared 0.987064 Mean deoendent var 2764498

(1) Y = -2691.057 + 0.179969%X1 R’=

0.978879 DW=0. 144511 F=973. 2939

2 a =0, 05, ZEDW Ziit-Eal&dL=1. 257,
dU=1. 437, DW<dL, EARFEAIAAE HAH,
(2) BMFRBIE. N EMHEKR B, X
MR- BRMREARE. BRA—HT X

Z SRR T RO

25

o » ok




YAN SHANG

Dependent Variable: Y

Method: Least Squares

Date: 05/16/14 Time: 19:56

Sample (adjusted). 1991 2012

Included observations: 22 after adjustments
Convergence achieved after 12 iterations

Variable Coefficient Std. Error t-Statistic Prob
(o] -15626.05  9280.536 -1.683744 0.1086
X1 0219722  0.009989  21.99721 0.0000
AR(1) 0913332  0.071997 12.68572 0.0000
R-squared 0999373 Mean dependent var 28773.30
Adjusted R-squared 0.999307 S.D.dependentvar 29301.71
SE ofregression 771.6372 Akaike info criterion 16.26103
Sum squared resid 11313055 Schwarz criterion 16.40981
Log likelihood -175.8713 Hannan-Quinn criter. 16.29608
F-statistic 15131.30 Durbin-Watson stat 0.992165
Prob(F-statistic) 0.000000
Inverted AR Roots 91

TR XEEE, HEARERDL,
n=22. #5% WEKFHDN Gitkdl=1. 239,
dU=1. 429, HERIFIDW=0. 992165, dw<dL, i}
B X R R AP AR IE A AR,

Dependent Variable: Y

Method: Least Squares

Date: 05/16/14 Time: 19:55

Sample (adjusted) 1992 2012

Included observations: 21 after adjustments
Convergence achieved after 9 iterations

Variable Coefficient Std. Error {-Statistic Prob.
Cc -10431.23 4231734  -2.465002 0.0246
X1 0214587 0010196 2104544  0.0000
AR(1) 1.387470 0.206681 6.713088 0.0000
AR(2) -0.498539 0198871 -2507094 00226
R-squared 0999559 Mean dependent var 30001.07
Adjusted R-squared 0.999481 S.D. dependentvar 29439.74
SE ofregression 670.5031 Akaike info criterion 16.02358
Sum squared resid 7642765, Schwarz criterion 16.22253
Log likelihood -164.2476 Hannan-Quinn criter. 16.06676
F-statistic 1284646 Durbin-Watson stat 1.985097
Prob(F-statistic) 0.000000
Inverted AR Roots 69-131 69+.131
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