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Common J—33 . S Descriptive stats JL—i View 146 oy w

Sample

%
[© File Edit Object View Proc Quick Options Add-ins Window Help 1
[view] proc[anject] [print Name Freeze | | Defaut v [[sort|eat=/-[smpi=/-| compare+/-[wanspose- - [ite [ sampie |
Group Members v] I I I I I I I I I I I I I
5 A
Spreadsheet 0
Dated Data Table 12
Graph. 14
16
Descriptive Stats v Common Sample
Covariance Analysis Individual Samples
N-Way Tabulation... 2
g a2
ests of Equality...
Principal Components...
Correlogram (1.
Cross Correlation (2) ...
Tongtiun Covanaricen
Unit Root Test
Cointegration Test »
Granger Causality...
Label
_—

(@ File Edit Object View Proc Quick Options Add-ins Window Help
view] Proc| Object| [print [name  Freczz [ sampie] sheet] stats  spec]
¥ I

x ] [ [ [ [ I I [ [ [ [ [ [ I
ean 57.00000 18.00000 "
edian 55.00000 | 17.00000
aamum 80.00000 | 32.00000
nimum 4000000 6.000000
0. Dev. 1347426 8.000000

euwness 0437782 | 0.230583
urlosis 1917612 | 2123843
Jarque-Bera 0807574 | 0.408469
Probabilty 0667786 | 0.815271
Sum 5700000 | 180.0000
SumSq.Dev. | 1634000  576.0000
Observalions 10 10

v

>
Path = chusers\igiioS duwguidocuments | DB = none | WF = untitled
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roc Quick Options Add-ins Window Help

Command x
Fetch from DB...
Update selected... Ctri+F5
Store selected to DB. p— o [Efcaptare |

Manage Links & Formulac.

g =
Rensme selecsd.. [reton]store [peee] Gem sompe]

Filter: =
‘Order: Name

Delete selected

Print Selected

Matrix vector coefficient 4w lises JWI gzl )l 5 lay

Type of object Mame for object

atrix-Vector-Coef] Untitled

Equation
Factor
Graph
Group
LogL

Model

Pool

Sample
Scalar
Series
Series Link
Series Alpha
Spoal

S5pace

String

strg | Concel |
System
Table
Text

ROWSJL\ A CJl_$-.J‘ Fa)]cu_caﬁj.a_m.n ol ’)‘..\_).“’7363 5‘@4’
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Type Dimension
(®) Matrix

() Symmetric Matrix Rows: 3
D Vector

Columns: | 3
(") Coefficient Vector

| oK | | Cancel |

AN AL a5 Ok e Lasally

J

Matrix; UNTITLED Workfile: UNTITLED:Untitled\ [-= | & |[s£3s]

[View[eroc

Object | [Print [ Name | Freeze [ [Edit=/-| Label~/-[ | sheet[ stats | Graph |
C1

. c2 | c3 ] \

a
=

RN AN AEAMATIE:

Matrix; UNTITLED Workfile: UNTITLED:Untitled\ [-.=-[-&|

Last updated: 06/02/22 - 19:49 A

0.000000 0.000000 0.000000
0.000000 0.000000 0.000000
0.000000 0.000000 0.000000

ogdmll 08 Jlsol agas

[Vlewl Proc

Dbjed] [Plint]NameIFlee'ze] [Ed'll+f—]label+f—] [Shee’(ISlatsIGlaI\]

=

¢l | c2 [Loea ] I

&

8

LTS

Last updated: 06/02/22 - 19:49 -~

2.000000 2.000000 5.000000
1.000000 2.000000 1.000000

4.000000 1.000000 1.000000
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or fewer recommended

Display name for labeling tables and graphs (optional)
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File Ecit Object View Proc Quick Options Add-ins Window Help
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‘Command | [E] Capture

 JIE Lgllall Aga,nll ¢ LA3L EViews a gy ENTREE (e Lasall,
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Workfile: UNTITLED - (c\users\yigua$ dwquidesktop.. [= | = |

[VlewIProc[Omect] [SaveIFreezeIDetalls—.f—l [Show]FetchIStoraIDEIete[Genr[Samp\e]

Range: 110 — 100bs Filter: *
Sample:110 — 100bs Order: Name
a

b

Bl c

h

& resid

B x

8y

< 3! Untitled { New Page /

;LS 2o gaall clisSa las Abgaiall e lasall

Matrix: H Workdile: UNTITLED:Untitled\ [ |[ = |[aam]

lV\Ewle([DhJE(t] [PrmthamElF EEEEE ] [Ed\t—/rlLahEI—/r] lShEEtlStatSlGraph]
c1 c2
Last updated: 06/02/22 - 20:27 ~
R1 15.00000)  12.00000
R2 5000000 6.000000
R3 7000000 7.000000
v
< >

CEP-S0 '&43)3)3?3 duza wlus .3

Gl (e A Lgaall (Silg 4854l sums couses

Scalar R yalg¥l 5056 g R susl) Casyai -

R=@det(A) & -

o 9o LS
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ScalarR
R=i@det{A)

Command I Capture

Workfile: UN [ - LISE

5 \H giLaS [
[View[ Plﬂtl Dhjecl] [Sa.\rel FreezeIDetailsu-] [Shuwl Fetchlsturel Deletel GemISa.mple]

Range: 110 - 10 obs Filter: *
Sample:110 - 10 obs Order: Name
1 a

b

Bl c

h

B r

kA resid

A x

by

< > Untitled /| New Page /

Lgamll sume Lagd oy Ralll e aaslly

Scalar B Workfile

|tw1Pm(Ihﬂ"l] [Pnnt[ Name[ Flee] [Ed'lh!—]

[vie
value | [ [
R )
(| W
£ >
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Y Jlear wlgdal wll clg basedl o aigl sliddgs ol , e wes -
@Trace(A)

! Jleat g ALl g basdl e a3l bidigs all 2 Gy wmi -
@Rank(A)

1 gaiall posSaes Jsdio mlus 4

AW Slshsdl iyl eA Lgaiall (Sids Adga4nll 10gSan s

Matrix INVA ; alg¥1 5480 § osSall casyad -
INnVA=@ inverse(A) & -

o 5o LS

Command =

matriz inva
inva=@inverse(4)

- |:| Command ID Capture ‘

Jud!

Workfile: UNTITLED - (c\users\,jguias duw qu\desktop... [-=|[ |3

[view [proc| object | [save | Freeze [Details~/-| [ show| Fetcn [ store [ Delete [ Genr| sample|

Range: 110 — 10o0bs Filter: *
Sample:110 — 10 obs Order: Mame
a

< » Untitled | New Page /
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Addgamll weSan ydasinvA calll e Lo nll

Matrix: INVA Workfile: UNTITLED:Untitled\, [ o |[ & |3

[ViewIProcIObjectl [PrintINameIFreezel [Edit+,.f-ILabeI+,.f-] [SheetIStatsIGraphl

INVA

C1 [ c2 | c3 [

A
jirg

a8

A
w0

Last updated: 06/02/22 - 21:09

-0.038462 -0.115385 0.307692
-0.115385 0.653846 -0.076923

0.269231 -0.192308 -0.153846
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LAY JSA oy -1

sl o5 ¢ View/Graph ;L2535 g 33« % Open/as

Group 8,Lal!

:JWl JSCad! § misge go LeSScatter

Option Pages
2 = Graph type Details
B Graph Type General:
: Basi v
(- Frame & Size Ecah it lines: =
__ pxes & Scaling Spedific: Fit lines: |None w ||Opt|ons|
[#-Legend Line & Symbaol ) .
fi- Graph Elements garke Axis borders: |None V|
- Qi Pl
Quick Fonts . Area IMultiple serizs: | Single graph
[ Templates & Objects Area Band
Mixed
Dot Plot
Errar Bar
High-Low (Open-Close:
XY Line
XY Area
Fie
Distribution
Quantile - Quantile
Boxplot

Jlsbl ISl 3 Lats¥) JS jlay OK e Laially

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

view| proc| Object| [ print | name | Freeze [ [ options [update | [Adatext [ Line/snade [ remove | [ Tempiate [zoom | ==

35

30 4

25+

> 20+

15

10 °

30 40 50 60 70 80 90

| Path=

| DB=none | WF = untitled
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Ja..g.uq." gla:':." G.Sj.c.i."ﬁm 2

EViews —J 4wl A aslall o T by el dasdl 7 39—aidl @llao yyuadl
:JWl JSad) (@ g LSQuick/Estimate Equation jlusig

x

File Edit Object View Proc [Quick | Options Add-ins Window Help -
Sample. |-/~ compare~-  Transpose~/- [ Title | sample
Generate Series. [ [ [ [ [ I I [ [ [ [
Show “
Graph

Empty Group (Edit Series)

Series Statistics »
Group Statistics »

Estimate VAR...

JW Glodl sl il

Specification lm‘

Equation spedfication

Dependent variable followed by list of regressors including ARMA
and POL terms, OR an explicit equation like ¥ =c{1)+c{2)*X.

Estimation settings

Method: |LS - Least Squares {NLS and ARMA) v
Sample: 110
ol sl=d] | | idlaa

iy Slas¥l b Las g ogluass¥) Uslas LSS pols )l s

Lsf Lasg « atslall Equation Specifiction Jdai wll b s -

Vol (S L8 Lay wdl lasdl z3g el @Il an i aTo0 iyl i

> 9 e C el sl S L oy 5 ot Y bl sl
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VA Dolall eS8 131 Ll v sl u > e (gg—izmd Al Hlu =¥ & talas
PUPTEI{PUE LT T IESPPREL UG W Y QU L Y - PPN ¥ S Fpr W £
X Jaiud!

Ggmizes Ci> by G| i axll o I 4Lz Method -
5 33 il 5 s

sz.i ~ ol n.\)l‘)\ ESl| lﬁj.ujﬁl‘ﬁ_x_a.ﬁ\ ;u".“_.wi O—e u\_.!u-\-*-“
Least Squares

eatd) Aglas Lele (gymivs &) Agall SaMpPle misgs -

Equation Estimation “

Spedification | Options

Equation spedification

Dependent variable followed by list of regressors induding ARMA
and PDL terms, OR an explidt equation like ¥ =c(1)+c(2)™X.

youl

Estimation settings
Method: |15 - | east Squares (NLS and ARMA) v

Sample: 110

mad) mils ylas Ok e lasall uay
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A
File Edit Object View Proc Quick Options Add-ins Window Help
[ViewlecIDbject] [PrinthamEIFreezE] [EstimateIFnrecastIStatsIRESids]

Dependent Variable: ¥
Method: Least Squares
Date: 02/09/22 Time: 22:28
Sample: 110

Included observations: 10

Yariable Coefficient Std. Error t-Statistic Prob.

C 2712500 1.8979265 1370458 0.0000

X 1.659722 0101321 16.38082 0.0000
R-squared 08971049 Mean dependentvar &7.00000
Adjusted R-sgquared 08967430 3.D. dependentvar 1347426
S.E. ofregression 2431706 Akaike info criterion 4791920
Sum squared resid 47.30556  Schwarz criterion 4852437
Log likelihood -21.95960 Hannan-Quinn criter. 4725533
F-statistic 268.3312 Durbin-Watson stat 1.783613
Prob(F-statistic) 0.000000

:JUS e 3T A e ol bl gty

g\ﬁLA G@ﬁ Zdj}’\ ;«)_‘z.”

pdl sl ewl: dependent variable -
Looziwdl yyaaill 46,k Method -

Dlass¥l ely> 39 &oyli: Date and Time -
Dlasi¥l 3 Aaswud) dall gos: Sample -
Ligall § wlaalad) sue tIncluded observation -

C ol usdl o X Jazud !l paall:Jo¥l sgaall -
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C ol
8yaall ciledasll (gyleall sllas il sgandl -
MMJQLM\ i gl ZL_A.SLA:-‘IEBJ‘ dganll -
Sy d—ice & olae ST P-value L Jladl 4 odll: ol &Sl 59—cadl -
0.05 Lgins
z3gedl sl e velud QI alsbasd paay jols EdUWl ¢ 52l
Lol bl a8 sl Hlode s ga9 dyamdl Jslas : R-squared -

Jarud! sl pas

Juall o=l Joass :Adjusted R-squared

SlaseiW gylall Uastl :SE of regression -
go—ozma piya) Mg & il L8l y=sl e :Sum resid square -
(315

laall eyl @ule ol :Log likelihood -

Zt_lﬁ.;.a.IJ Sy et 4 g Lg—umll ;o Lud A5 _as|F- statistic -
z 39l 2,1

%5 &giall Ggiums dic yidud Allex>| :Prob (F- statistic) -

pldl el bhwgic :Mean dependent var -

2l ezl 5lall (31,¥1:S.D dependentvar -
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s Ly iz dg—edl jluas ) 5 Jeat g :Akaike info criterion -

CAPENE|
z 39l slas! § Jeatun :Schwarz criterion -

z39edl 5las | (3 Jeaiug :Hannan-Quinn criterion -

Sl LYy aas99 Og—udly (ys &lsas| :Durbin Watson stat -

clasSU

LAM})‘.\MY‘ Uolas a.)L'iS 3

(ELE_’\_/.«J‘ E.J.JLJ‘) ).J_E.L‘ CJ}-&H." si8b M U_A)‘.J._MY‘ L Jolas Zt_,\.zsﬁ:«_z

:‘szﬁl JSead! E LS View/representations Bob o

1 EViews - [Equation: UNTITLED Workfile: UNTITLED::Untitled\] - a
B File Edit Object View Proc Quick Options Add-ins Window Help =
View| Proc| Object] [Print | Name | Frecze | |Estimate  Forecast stots [ Residss

Representations

Estimation Output

Actual Fitted,Residual v
ARMA Structure..
Gradients and Derivatives »

Covariance Matrix

Coefficient Diagnostics »
Residual Diagnostics »
Stability Diagnostics »
Label

CogTEm 2 Tyvvey

F-statistic 268.3312

Prob(F-statistic) 0.000000

Std.Errer  t-Statistic  Prob.

1979265 1370458 0.0000

0101321 1638082  0.0000

Mean dependent var 57.00000

§.D. dependentvar 1347426
Akaike info criterion 4791920
Schwarz criterion 4852437
Hannan-Quinn criter. 4725633
Durbin-Watson stat 1783613

V|

File Edit Object View Proc Quick Options Add-ins Windov
[ViewIPrncIDbject] [PrinthameIFreeze] [EstimateIFnrecastIStatisesids]
Estimation Command:

Y = C{1) + C{2PX

Substituted Coefficients:

Y = 27125 + 1.68072222222%K
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&

I RS - | S P T JLARII L | WD Y- | S U el Jou=l 5 o

1659 & X Jarudl ; aall 3 olas of Jlu =¥ 2 Talae b 40927.125

sld 3 ‘>~‘35 — d.a.‘i_—wi‘ )_{\.JJ-L‘ AR ‘J! 4l )‘J_‘LQ” L Jslas S——lig

&

gl 5Ll

AL bl culed! 4

ﬁuﬂsuh‘ﬁd)’_..an Qt—ﬂ)dj)m‘ tﬂ).\_ﬁmj\ u.\l_\ﬂ\ju.\l_\ﬂ\ u.a)_ad
view/covariance matrix ,lizs o 3 e
4

g+ File Edit Object View Proc Quick Options Add-ins Window Help
UiewIPrncIDbject] [PrintINamEIFreeze] [EstimateIFcnrecastIStatisesids]

C X
C 3917491 -0.184787
X -0.184787 0.010266

baelal ju &kl ol allg 391 6ol uy e Ll a sl jo Al el T da s

0.01 gslua

sz}c.i.” Sledal a4 Jlea .5

&\_dl.n)u\_ﬁ.l‘ C.}j—ﬂd—” P E-1 i JM_>U_AQ‘ et a3l J\ C Y WU )

View/coefficient dianostics/confidence intervals
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- -
-
/| EViews - [Eq
File Edit Object View Proc Quick Options Add-ins Window Help
Vlew]ProcIDbJectl [Prlnt[NameIFreeze] [EstlmateIForecast[StatsIResldsl
Representations
Estimation Qutput
Actual Fitted,Residual 3
ARMA Structure...
Gradients and Derivatives D Std. Error +-Statistic Prob.
Covariance Matrix
1.979265 13.70458 0.0000
Coefficient Diagnostics » Scaled Coefficients
Residual Diagnostics 4 Confidence Intervals...
Stability Diagnostics 3 Confidence Ellipse...
Label Wariance Inflation Factors
COgITRETITO0T =z TITIOT Coefficient Variance Decomposition
F-statistic 268.3312
ProbiF-statistic) 0.000000 ‘Wald Test- Coefficient Restrictions...
Omitted Variables Test - Likelihood Ratio...
Redundant Variables Test - Likelihood Ratio...
Factor Breakpoint Test...
v EViews - [Eguation: UNTITLED

%] File Edit Object View Proc Quick Options Add-ins Window Help
ViewlProcIDbject] [PrintINamelFreezel [EstimateIForecastIStatsIResidsl

Coefficient Confidence Intervals
Date: 02M10/22 Time: 01:59
Sample: 110

Included observations: 10

90% Cl 95% CI 99% Cl
Variable Coefficient Low High Low High Low High
C 27.12500 2344446  30.80554 2256081 31.68919 2048380 3376620
X 1.659722 1471311 1.848134 1426075  1.893369 1319751  1.999594

Sl Jlgdd aedadl aniedll 6

Sy tasdl g Lol agas ¥ ol Lado Lavgsgsg w5 @la ) e 513 Lo HLasY

aall st.a:dl 880y AL

View/residual dianostics/ histogram-normality test
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-

1 EViews - [Equation: UNTITLED Workfile: UNTITLED=Untitled\] - a
3 File Edit Object View Proec Quick Options Add-ins Window Help — X
View|Prac| Object| [Print [Name | Freeze [ | Estimate | Forecast stats [ Resids |

3

Series: Residuals
Sample 110
Observations 10

2 | Mean 1.03e-14
Median 0.020833
Maximum 3.722222
Minimum -3.638889
Std. Dev. 2.292634
1 Skewness 0.109806
Kurtosis 2.154263

Jarque-Bera 0.318125
Probability 0.852943

20 Path = cusers\igusS dugw\documents | DB = none | W = untitled

Al e go—izmi AN Hla ¥ A Tslan 8 s all Golbua ) ez g

S > by 4 p-value i JlesMI L zeyd oy Jarque-Bera a6l a>| 4

L2383 3905 Blo—ul O o—he L IV¥UI QLS 5L sl lia ;1239 0.852 (g9l
o Lsazi i Al Al o Lasg o85S 3 iall @ e Al 8 i Lals

LS e el iyl A el (e Jyaml i 2sn 4 Sla o JLall i

(e bamid =@qchisq(.95,2) lg¥l 58k § JWI ¥ aSs

Scalar = 5.99148454711

Lwsld aye gl S tgull ol oo J—31Jarque-Bera 4l o | o9

Lerds Lasel £5935 Bladl 00F Laolan (01 & yaiall Ao pall Juas
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Locutdl Jasell lami¥l al il gudall 7

._x_.;..\.a.?}bi ez e LBt we Olual b MY STy Y il ﬁ.i_a_aj_a.l.ﬁ

LM e as Ll o Anay cbual 4w 13 ) ool de 10 e dd ¥l Al sl

AUl el bl oty oW1 AL ) ) L 5l oy Al sl

JS &l 8~ a4 s L_SProc/structure/Resire  current  page
;‘;Jl_”d\

4 EViews - g
File Edit Object View |Proc | Quick Options Add-ins Window Help

dugwhdocume...| = | 5 ]
how Fetch [ store | Delete | Genr | sample

Filter. *

Order. Name

= SetSample..

Copy/Extract from Current Page
Sort Current Page...

Load Workfile Page ...
Save Current Page ...
Rename Current Page ...

Delete Current Page

Import
Export

Aol Al sk s 19 AU BIBLI L las

Workfile Structure
Workfile structure type Data range
Unstructured / Undated W Observations: | 10

ok lha s

p..SJ.é}.}iJl‘Minj‘X‘)_ﬁi-ﬂ‘xé lnc'i 5.\‘:5 Siu'}auﬁSj
:JWE olaalie S suydes
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& Series: X Workfile: UNTITLED:Untitled\ =& =
[\-’iewlProchbjectIPropertiesl [PrintINameIFreeze] Default w | | Sort | Edit=/-| Smpl+
X

| | |
Last updated: 0210/22 - 15:25 ~
1 G
2 10
3 12
4 14
5 16
6 18
7 22
8 24
9 26
10 32
11 NA
12 NA
13 NA
1Al w
1< >

o

}—Q l—As 440 ‘37 ‘34 J‘—ﬂ‘ d..l....l_.w u_/\.ﬁ oﬁ_,j Q‘M\_/:u.l‘ (Q.[:J Jl-"n)i.i fj_a_.i

:Jlell Jscadt

Series: X Waorkfile: UNTITLED:Untitled\ =N =R
[ViewIProcIObjectIPmpertiesl [PrintINameIFreeze] Default v | | Sort | Edit+/-| Smpl+
[ | x

| | [ | |
| ast updated: 02/10/22 - 15:25 -~
I
1 3]
2 10
2 12
4 14
5] 16
6 18
T 22
8 24
] 26
10 32
11 34
12 a7
13 40
e W
IS4 >
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[= Equation: UNTITLED Workfile: UNTITLED:Untit... | = || @ |[s3s]
[Viewl Procl Dbjett] [ Printl MameIFleeze] [ Estimatel FolecastIStatsI Resids]

Dependent Variable: Y

Method: Least Squares

Date: 02/10/22 Time: 1548

Sample (adjusted): 110

Included observations: 10 after adjustments

Variable Coefficient Std. Error -Statistic Prob.

c 27.12500 1.979265 1370458 0.0000

X 1.659722 0101321 16.38082 0.0000
R-squared 0.971049 Mean dependentvar 57.00000
Adjusted R-squared 0.967430 S.D. dependentwvar 13.47426
S.E. of regression 2431706  Akaike info criterion 4791920
Sum squared resid 47 30556 Schwarz criterion 4852437
Log likelihood -21.95960 Hannan-Cuinn criter. 4725533
F-statistic 268.3312  Durbin-Watson stat 1783613
Prob(F-statistic) 0.000000

Forecast e laa a5 czdg—aill ju a5 b te5 —Allg 4yl udl s 8Ll oo
f A ) sl m el e

Forecast of

Equation: UNTITLED Series: Y

SEries names Method

Forecast name: | v | Static forecast

{no dynamics in equation)
5.E. (optional): |

AR Crlfapionel): | Coef uncertainty in 5.E. calc
Forecast sample Output
| 113 Forecast graph

Forecast evaluation

Insert actuals for out-of-sample observations

o—Sasg « yF A _adeall d bt Sl ol o Eviews mal Sy o a3k

41



ol e Aidas 28 Gyl

V] EViews - [Equation: UNTITLED Workfile: UNTITLED:Untitled\] - g
=) File Edit Object View Proc Quick Options Add-ins Window Help =X
view| proc| objeet | [ print| name | Freeze | [ estimate | Forecast stats [ Resias
110
Forecast. YF
100 | Actual: Y
Forecast sample: 1 13
90 + Included observations: 10
80 Root Mean Squared Error  2.174984
) Mean Absolute Error 1.791667
70 Mean Abs. Percent Error 3.298428
Theil Inequality Coefficient 0.018623
60 Bias Proportion 0.000000
Variance Proportion 0.007344
50 Covariance Proportion  0.992656
40
30 I"“I T T T T T T T T T T T
1 2 3 4 5 6 7 8 9 10 11 12 13
= YF e +2SE
Path = c\users\ iguss dwgw\documents | DB = none | WF = untitl ¢c

A Slaal el 5 @i a5 e a8 4T L s gald! Gled) Sl s

Yl Lols ldaall (o dcgazo iy LS
: o) JSad! dinn LeS il (§ gl @uall 210 ﬁStLgi Lo LS

Workfile: UNTITLED - (c\users\,igiaS dwguidocume..| = | &[]

[View]ProcIDbject] [SavelFreezeIDetails-rf-l [ShowlFetchIStore[DeletelGenrlSample]

Range: 110 — 10 obs Filter: *
Sample:110 — 10 obs Order: Mame
(B8]

kA resid

B x

B ¥

BA ¥

< >\ Untitled | New Page /
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:L_;Lﬁ!

%] Series: YF Workfile: UNTITLED:Untitled\ =NECR (==
[ViewIProcIDbjectIPropertiesl [PrinthameIFreeze] Default w | | Sort | Edit=/-| Smpl+
YF

| | I | |
Last updated: 02M10/22 - 15:29 ~
WModified: 113 // fit(e, g) vT
1 37.08333
2 4372222
3 47 04167
4 5036111
5 53.68056
B 57.00000
7 63.63889
8 66.95833
9 7027778
10 80.23611
1 83.555566
12 88.53472
13 93.51389
— W
[ >

Lo Ldall y 0B (213912511 laalieald ALl qall o dus
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S bLsl .1

Gli N Ll s A e o o ASHA mnsll ol sVl o o auall o,

O9—usly (s 5L (Durbin Watson Test (—udly (—ys HLis| Lol
Breusch-Godfrey ~ Serial ~ ,Luslg(Durbin h  test) H  statistic o,usll

.Correlation LM Test

:Ogd) g wﬁ.b)‘.d:" -

LIS L1 el 8 JSas 1)

Ho: eyl sous oy 13 byl gy ¥

Hyt o ellas¥l sgus on 13 bl azg
A il glasedl ads AN o HLasy

C.Sj.a.’«.” 39a5 5480 (4o i..\.u -1
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File Edit Object View Proc Ouick Options Add-ins Window Help
[Vlewl Pmcl Dbject] [ Printl Name[ Freeze] [ Estlmatel Fo recastl Stats I Resids ]

Dependent Variable: ¥
Method: Least Squares
Date: 02/09/22 Time: 22:28
Sample: 110

Included observations: 10

Yariable Coefficient Std. Error t-Statistic Prob.

c 2712500 1.979265 1370458 0.0000

X 1.659722 0101321 16.38082 0.0000
R-squared 08971049 Mean dependentvar &7.00000
Adjusted R-sgquared 08967430 3.D. dependentvar 1347426
S.E. ofregression 2431706  Akaike info criterion 4791920
Sum squared resid 4730556 Schwarz criterion 4852437
Log likelihood -21.85860 Hann i i 5533
F-statistic 268.3312 urbin-‘Watson stat 1.7836
Prob(F-statistic) 0.000000

1.783 $9luud DW (s9ily (3505 s O s g

00=0.05 Lsine Soiuss DWI adoumll el -2

Critical Values for the Durbin-Watson Statistic (d)

dy=1.329d,=0.88 uzes DW J ddgull daall U5 (g

46

Level of Significance a = .05
k=1 k=2 k=3 k=4 k=5
dl. dU dl. dl" d[. dl' dl. le dl. dl'
6 | o61 [ 1.40
7 | 070 || 136 |[ 047 | 1.90
8 [ 076 || 133 || 056 |[ 178 || 037 || 229
9 | o082l 132 || 063 | 1.70 || 046 || 2.13 | 030 || 2.59
10 fLoss || 132 ) 070 | 164 |[ 053 |[ 2.02 |[ 038 |[ 241 |[ 024 || 282
1 || 093 [ 132 | 066 || 160 || 060 |[ 193 | 0.4a || 228 |[ 032 | 2.65
12 || 097 || 133 || 081 || 158 [ 066 || 1.86 || 051 |[ 2.18 || 038 | 2.51
13 [ 1o0 I 138 Il o6 Il 156 I 072 I 182 | 057 | 209 | 045 | 239

JU Jgasdl JLSAL, agas -3
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Ho pad) dalaie e ¥ Ak Ho Jgud aalaia ROVERD V120 Ho o8, dakaie
[4 .(di-4)] [(di-4) < (dy-4)] [(dy-4) .dy] [dy .d] [d . o
[4 . (0.88-4)] [(0.88-4) . (1.32-4)] [(132-4) . 1.32] [132 . 0.88] 088 . 0

Jo—ed A alain 8 aa5 Lg—wuell DW Aoy () iz Goladl Jga ) D5 (oo

s3SI 315 oLyl 3929 aute Laslie (31 all Ay Juds duleg (Ho

Breusch-Godfrey Serial Correlation LM Test jLas| -

Breusch-Godfrey

AWl slghasedl o5 Serial Correlation LM Test

View/Residual Diagnostics/Serial Correlation LM Test jliss z3gedl a5 54306 (e

4

(W KA @ o ge 9o LeS

[=] File Edit Object View Proc

Quick Options

Add-ins  Window Help

[‘Jiewl ProcIDbject] [PrinthameIFreeze] [EstimatelForecastl Statle‘.esidS]

Representations

Estimation Output

Actual Fitted, Residual »
ARMA Structure... ments
Gradients and Derivatives Y| Std Emor  tStatistc  Prob.
Covariance Matrix

1.979265 13.70458 0.0000
Coefficient Diagnostics 3 0101321 16.38082 0.0000

Residual Diagnostics 2
Stability Diagnostics 2
Label
“COgTRENTOUT = [ITEuT
F-statistic 268.3312

Frob(F-statistic) 0.000000

Correlogram - O-statistics...
Correlogram Squared Residuals...
Histogram - Mormality Test
Serial Correlation LM Test...
Heteroskedasticity Tests...
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Ok Lasoans o3 1 s JU lgll aspe il

Lags to incdude: | 1

QK | | Cancel |

AN 5L e Jpames

=] File Edit Object View Proc Quick Options Add-ins Window Help
Ulewl Pmc[ Dbject] [ Prlntl Namel Freeze] [ Estlmatel Furecastl Statsl Reslds]

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.002252 Prob. F(1,7) 0.9635
Obs*R-squared 0.003216 Prob. Chi-Square(1) 0.9548
Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 06/04/22 Time: 0117

Sample: 110

Included observations: 10

Presample missing value lagged residuals setto zero.

Wariable Coefficient Std. Error t-Statistic Prob.
C 0014627 21379149 0.006842 0.9947
X -0.000836 0109724  -0.007623 0.9941
RESID-1) 0018182 0.383125 0.047456 0.9635
R-squared 0000322 Mean dependentwvar 1.03E-14
Adjusted R-squared -0.285301 5.0, dependentvar 2282634
S.E. of regression 2588185 Akaike info criterion 4991593
Sum squared resid 4728034 Schwarz criterion 5082374
Log likelihood -21.895799 Hannan-CQwinn criter. 4892013
F-statistic 0.001126 Durbin-\Watson stat 1.8093649
Prob(F-statistic) 0.998875

48



VTSR syl e dadas 408 Gyl

Ll (S35 0.0032 s s—————i Obs*R-squared sl ol i Lo >

383 a3 —29 ¢(0.00032%10) wlal—idl su< 3 R-squared a_o3 o,y

e L_ng
Chi-square Distribution Table
d.f. 995 99 A75 A5 B! A 05 025 A1
1 (.00 (h.0M0 (.00 .00y .02 271 3.84 h.02 6.63
2 (.01 (.02 (.05 (.10 0.21 4.61 5.99 7.38 9.21
3 0.07 11 0.22 (.35 .58 6.25 T.81 0.35 11.34
4 0.21 0.30 .48 0.71 L.06G T.78 9.49 11.14 13.28
5] 0.41 (.55 (.83 1.15 1.61 9.24 11.07 12,83 15.00
G (.68 087 1.24 1.64 2.20 10.64 12,559 14.45 16.81
T (.94 1.24 1.69 2a7 2.83 12.02 14.07 16.01 18.48

8 1.34 L6 218 273 3.49 13.36 15.51 1753 20.09
9 g3 209 270 333 447 14.68 16.92 19.02 2167
0] 216 256 325 394 487 15.99 18.31 2048 23.21
11 260 305 382 457 L.08 17.28 19.68 21.92  24.72
12 | 3.07 357 440 523 6.30 18.55 21.03 2334  26.22
13| 357 411 a.01 3.8 T.4 19.81 2236 2474 27.69

o Sl S A8 (4 i ol Ll u =i Obs*R-squared &_o8 alaass

15 oLyl s5ms pe Laolie () Aydanll A pal) ks dias Alguell

bl oldaue 2
Syl old pue Wan e 2as allasyl cal pussiv
Los

ARCH ,Lzs! -

White sl -

Goldfeld-Quandt test sl -

WIS sl sils 8 AT
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Ho: eilzis cpls @3 Slgl!
Hy: uilzie pe ool old Glad!
Ll oubad) old pue ACiw jLas | -
AU clglased) o Lol g Blgdl cilasy,d

JW lgaddl an,dl 5 lay Generate Series lis Object (e

Enter equation

resid2=rezid~2[

ok laslsi @3 el IS J e 92 LS resid2=resid 2 caSS
sl wilasye piie sLadls alieviews galiy of Lasdl

A Sl gl sl Logaseyg Lo Logzmiay clldg cresid2
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E) File Edit Object View Proc Quick Options Add-ins Window

view| Proc| object] [Print | Name| Freeze | | Defaut v [[sort[Edit-/- smp

Group Members |
m
Spreadsheet 0
Dated Data Table 59
16

Graph...
L 57
Descriptive Stats » o0
51
Covariance Anslysis... a0
N-Way Tabulation... 94
48

Tests of Equality..

Principal Components..

Correlogram (1) ...

Cross Correlation (2) ..
Long-run Covariance...

Unit Root Test...

Cointegration Test »
Granger Causality..

Label
—_—

ok lasai @3 Scatter ;liss

Option Pages

Graph type Details

General:

Graph data: Raw data
Spedific: Fit lines: |None v ||Dpﬁons|

Line & Symbol
B'Q,E e Axis borders: |None v |
Spike
Area rMulkiple series: | Singl h
- Templates & Objects Area Band P ingle grap
Mixed

Dot Plot
Error Bar

HEh—Low iOﬁn-Closei

XY Line

XY Area

Pie

Distribution
Quantile - Quantile

Boxplot

] [ s

Glo—dl Slaspe o ps X Jar—ud | —ial) Gl J el (e Jpaes

:Jlell JSCE) 3 92 LeS resid2
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ARCH ,Las! -

2—=R9 9 E\_:)_y_us éb_a.n o —a )l_g_'i_é-\ u_l:. ARCH Test)\_g_z_é-l L ¥

o S IS did e sl are¥l SLcis¥1 1ia g 8yl o larll Blg—

M z,e¥ aeline
L}Lﬁ‘ JSCad! é To5a 2 LS lises uall E'S}A'Ln 8480 (o

(=] File Edit Object View Proc Quick Options Add-ins Window Help
View[PmcIDb)ert] [an[Name[Fmeze] [Estimate]Fnre{ast[itats[ﬂesms]

Representations

Estimation Output

Actusl, Fitted, Residual 3
ARMA Structure... ments
Gradients and Derivatives 3 Std. Error +-Statistic Prob.

Covariance Matrix
1979265 1370458 0.0000

Coefficient Diagnostics v 0101321 16.38082  0.0000
Residual Diagnostics 3 Carrelogram - Q-statistics...
Stability Diagnostics 3 Correlogram Squared Residuals...
Label Histogram - Normality Test
TUYTRETToT ~Z T ITIUT Serial Correlation LM Test...
F-statistic 2683312 =
Prob{F-statistic) 0.000000 [bleteroskedasticity Tests

Spedification

Test type:

Breusch-Pagan-Godfrey Dependent variable: RESID ~2

Harvey

Gleiser The ARCH Test regresses the squared
residuals on lagged squared residuals

White and a constant.

Custom Test Wizard. ..

Number of lags:

LI ozl e Jymms ok e il
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v
[=] File Edit Object View Proc OQuick Options Add-ins Window Help
[‘JiewlecIDbject] [PrinthameIFreeze] [EstimatelFnrecastIStatisesids]

Heteroskedasticity Test: ARCH

F-statistic 3.306434 Prob. F(1,7) 01118
Obs*R-squared 2887313 Prob. Chi-Square(1) 0.0893
Test Equation:

Dependent Variable: RESID"2

Method: Least Squares

Date: 0217122 Time: 16:58

Sample (adjusted). 2 10

Included observations: 9 after adjustments

Wariable Coefficient Std. Error t-Statistic Prob.
C 7.337686 2320464 3162163 0.0159
RESIDM2(-1) -0.576522 0317056  -1.818360 0.1118
F-squared 0.320813 Mean dependent var 4 310857
Adjusted R-squared 0223786 S5.D. dependentvar 5.505191
S.E. of regression 4850239 Akaike info criterion G.189063
Sum squared resid 164.6738 Schwarz criterion G.232391
Log likelihood -25.85078 Hannan-CQuinn criter. 6.084433
F-statistic 3.306434 Durbin-Watson stat 1.688470
Prob(F-statistic) 0111837

o Ll (S5 2.88 g9l—wi Obs*R-squared 45L_a>l ol a5

— 5 29 (0.3208%9) Jyu—azll sy lal&dlsa o 5 R-squared &4

20 g8 g9

o gL S o3 o siol Ll a3 Obs*R-squared 4__o3 &_5ylaasg

ozl o bl ol Laolas (01 & paiall Ao all Jids ding gzl
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white ,Las | -

‘._;L’/'J‘ M‘ ‘3 TR 92 LnS)L‘i_"z_i )_\.El\ CS}.&JJ‘ RE] R

]
[=] File Edit Object View Proc Quick Options Add-ins Window Help
VlewIPmcIl)bJect] [PnnlIName[Flee'ze] [Estlmale]FDIecast[SlalsIResmsl

Representations

Estimation Output

Actual,Fitted, Residual »
ARMA Structure...
Gradients and Derivatives 3 Std. Error t-Statistic Prob

Cavariance Matrix
1.979265 1370458 0.0000

Coefficient Diagnostics 3 0101321 16.38082 0.0000
Residual Diagnostics 3 Correlogram - Q-statistics...
Stability Diagnostics 3 Correlogram Squared Residuals...
Label Histegram - Mormality Test

Uy ~ZTITTUT Serial Correlation LM Test...

F-statistic 268.3312 P

Prob(F-statistic) 0.000000 histemskaiatichlel

QU olg=dl all ey

Specification

Test type:

Breusch-Pagan-Godfrey Dependent variable: RESID~2
Harvey

Glejser The White Test regresses the squared
ARCH residuals on the cross product of the
original regressors and a constant.
Custom Test Wizard...

[ ] indude White cross terms

@ »—&5e yaéInclude  White  Cross  terms auye oo S @ white 5Lixs

2l ! e hasid ok dailas
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v EV
(=] File Edit Object View Proc Quick Options Add-ins Window Help
‘Jiewl PrncIDbject] [PrintINamelFreezE] [EstimateanrecastIStatsIResids]

Heteroskedasticity Test: White

F-statistic 0.037435 Prob. F(1,8) 0.8514
Obs*R-squared 0.046576 Prob. Chi-Square(1) 0829
Scaled explained S5 0.017203 Prob. Chi-Square(1) 0.8856
Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 0217122 Time: 19:10
Sample: 110

Included observations: 10

Wariable Coefficient Std. Error t-Statistic Prob.

C 4 2TR25R7 2945934 1.452258 0.1845

Wz 0.001185 0.006126 0.193481 0.8514
R-squared 0.004658 Mean dependentvar 4 730556
Adjusted R-squared -0.119760 3S.D. dependentvar 5.357266
S.E. of regression 5668991 Akaike info criterion 0.484756
Sum squared resid 257.0996 Schwarz criterion 6.545273
Log likelihood -30.42378 Hannan-Quinn criter. 6.418369
F-statistic 0.037435 Durbin-Watson stat 2 964516
Prob(F-statistic) 0.851404

Blodl calg ol Laslae @ &aall dn,all Joid o Lea 0.05
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Eviews aliseiwl
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Jol 91901 L karl pearson (d, b o o8, o Jo¥ A aslallsda cileai
Ll & ¢ 1933 4w Harold Hotelling s—a sl sliasl ) Lo (4
5yl 5y BTl 15 nlign el 8 W] Jlant ¥l i oly et o]
Al s Jadl cidan 1 2ilany el
el olS L o 1

Analyse en Aoledl oS of A wiasy ) LSO ol & syl (U
ol al—aill (o —Saw yu8 4 4ST jar 5l5 I composantes principales
Q= uX Xuy pdaaztui ks Gobe e« b€y of Jalse J) 51,831

Ol ddes

ui‘:.,_n.a__g\\ A .4 >ga9 4 HLQJ.A&QMH(XX)MJM‘MM L4

cel I3 M asl o A e OsSiw gl e &Y 931l e all

Ayiio 9 Az go Al @l b )9S

Lo ao b slaie L2515 05 54 Blazo dd9a ald sl 4a e
.u, u,=0 ‘“5? ¢

le_g.s‘. —A9 ‘:\_.3..\_‘:- ‘j_v}'.a_h u; tl.’_/—'&.n u—’L“ 5.)3_‘>5l| R INF: u«}" d =5 ®

D ERVININES
1/n (u/X'Xu) =1/n (uiAiv) =1/n A,

padei—ud o Bviews ol wbd wla¥lol SAl e uhaid oS xe 541

IS A 2 ga il
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>

Il
W RN
N W UTN =
=R W W

Eviews zeliy 3 gawmll cLidls pgas
:dlell JSCad! 9 LS New objet ,Liss objet 45l -
: 3 l J oo

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

Generate Series...

Fetch from DB...
Update selected... Ctel+F5
Store selected to DB...

5 Command | ] Capture |

Mznage Links & Formulae.

Awgu\desktop.. [ = |[ & s

Delete selected Filter: =
‘Order. Name

Rename selected...

e~ | Print Selected

Matrix vector coefficient 4w Hlises JWI Hlgeel as Al 5 lay

Type of object Mame for object

atrix-Vector-Coef] Untitled
Equation ~
Factor
Graph
Group
Logl

Model
Pool
Sample
Scalar
Series
Series Link

Series Alpha
Spool
SSpace
Smng | Concel
System
Table
Text

ValMap
VAR hd

Rows JL\ u«Y‘ [ W— J‘ LR é_p]a O— 2\3,54_441.\ .Jl_i.\| S ST i ‘95_5; ‘@_‘i

Columns 8aclg
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Type Dimension

(®) Matrix

() Symmetric Matrix Rows: IE—

() Vector .

() Coefficient Vector Columns: |3[—
| ok | | cancel |

I 5L las Ok e Laaall,

-
File Edit Object View Proc OQuick Options Add-ins Wi
Viml Pmc[ Dhject] [ Print] Ma.me[ Freez-_-] Edit+f-1 Lah-_-|+,r-] [ Sheetl Staf
C1 | c2 [ok]

Lastupdated: 02120022 - 22:24

R 0.000000 0.000000 0.000000
R2 0.000000 0.000000 0.000000
R3 0.000000 0.000000 0.000000
R4 0.000000 0.000000 0.000000
RS 0.000000 0.000000 0.000000

Bgamll b JIsol pgdi

File Edit Object View Proc OQuick Options Add-in
view | Proc| Object | | Print | Name | Freeze | | Edit+/- | Label=/- | [ shes

[ | c2 | c3 I

Last updated: 02/20/22 - 22:24

R1 1.000000 1.000000 3.000000
R2 1.000000 2.000000 3.000000
R3 2.000000 5.000000 4.000000

R4 1.000000 3.000000 1.000000

R5 3.000000 7.000000 1.000000

QJHyHLASALMJLh&gMMg_EMNamer_?

Jul sl
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Mame to identify object
| a

24 characters maximum, 16
or fewer recommended

Display name for labeling tables and graphs {optional)

| Cancel |

Sldaall 2giaal 2wyl &ilsLasyl .2

:Jlobl JSCAd) 3 LS Descriptive Stats by Column

T

File Edit Object Wiew Proc Cuick Options A

View| Proc| Object | | Print | Name | Freeze | | Edit=/- | Label /-
SpreadSheet
Graph | c3 |
D2/20022 - 22:28
Descriptive Stats by Celumn
Covari Analvei | 3.000000
ovariance Analysis... P 3000000
Principal Components... | 4.000000
| 1.000000
Label ) 1.000000
ALl bl las
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File Edit Object View Proc OQuick Options Add-ins Window Help
[Uiew[PrcncIDbject] [PrinthameIFreeze] [Edit+f—ILabeI+f-] [SheetIStatsIGraph]

C1 | c2 | c3a | |

Mean 1.600000 3.600000 2.400000
Median 1.000000 3.000000 3.000000
Maximum 3.000000 F.000000 4. 000000
Minimum 1.000000 1.000000 1.000000
Std. Dev. 0.894427 2408319 1.341641
Skewness 0.843750 0.403407 0111111
Kurtosis 2078125 1763674 1.398148
Jargue-Bera 0770315 0.454052 0.544357
Probability 0680344 0.796300 0.761528
Sum 8.000000 18.00000 12.00000
Sum Sq. Dev. 3.200000 23.20000 7.200000
Cbservations il 5 8

Covariance o= View M5 (o LL gl sl s e Jinz=i L oS
:JW US4 @ mage 92 LS Analysis

4

File Edit Object View Proc Quick Options Add-in:

[ViewIProcIObject][PrintINameIFreeze Edit/-| Label=/-| | Shee

SpreadSheet

Graph c2 | c3 |

poooo 2.400000

Descriptive Stats by Column poooo 3.000000

c - Analyei poooo 4.000000

ovariance Analysis... ho000 1000000

Principal Components... 08319 1341641

03407 0111111

Label B3674 1.398148

Jarque-Bera 0.770315 0.454052 0.544357

Probability 0.680344 0.796900 0.761528

JU1 lsoelt oLl el
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Statistics

Vet
Covariance [Inumber of cases
Correlation [ number of obs.
[sscp [ 5um of weights
t-statistic

Probability | t] =0

Layout: | Multiple tables b

Missing values

Balanced rows {listwise deletion)

Partial analysis

Vector or matrix ’7
for conditioning:

(optional)
Options

‘Weight veckor;

[]d.f. corrected covariances
Multiple comparison
i = MNone W
Saved results
basename:

ok ||

Cancel |

p_fi&-qaj-ﬂj—b \_QSLJ,JJall ‘;’b\_g_'zj‘ ‘_,_1.:.)_/51»5.: L'?,.al_z.«.” é)b_:zj‘ a_.\)_” C—R

ok e losins

File

Edit Object View Proc CQuick Options Add-ins Window He

wewI P'mcl Dhj.ect] [ Pri.ntl N.ame[ Freeze] [ Edi‘tﬂ-[ Lanew-] [ Sheetl Sta.tsl :;ra.ph]

Covariance Analysis: Ordinary
Diate: 02120022 Time: 22:52

Mumber of rows: 5
Rows included: 5

Covariance C1 Cz c3

1 0.640000

2 1.640000 4. 640000

c3 -0.240000 -0.840000 1.440000
Correlation C1 2 c3

iz 1.000000

c2 0.951689 1.000000

c3 -0.250000 -0.324967 1.000000
t-Statistic C1 2 c3

1 -

2 5.368160 B

c3 -0.447214 -0.585161 e
Probability C1 2 c3

iz -

c2 00127 ———e-

c3 0.6850 0.5936 -

Gs—38 ISy o ltase Gty oW1 (upasall of ol Jgu | (o ais i
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Oo—le Ja sl o 298 SV a bl cingd  wldil oW a3l

g\.nLc gl s L_g oL L.,SLﬁb Jo¥! ol

L& pwdig dloladl yoleel! z il .3
Principal ol View ol oo A doladl jol bl e Jgamlly

:JIsll U231 8 92 LS Components

File Edit Object View Proc Quick Optio

view| Proc| Object | [Print | Name | Freeze |  Edit=/- | Lab

SpreadSheet
Graph

Descriptive Stats by Column

Covariance Analysis... Cs
Principal Components...

4640001

Label -0.240001

Correlation | C1 cz

5% [ 1 000000

o Ss LaS A laladl ylsell sue 5Las o So JLslo sl asn S5 s

sl e aall yuss

Components | Calculation

Component selection

Retain minimum number statisfying one of;

Eigenvalues plots .

Variable loadings plots Maximum number: 3
Component scores plots - ) . ’_
Biplots (scores & loadings) Minimum eigenvalue: a

Cumulative proportion: | 1.0

Table summary of eigenvalues

and eigenvectors (companent

loadings). (Use * to indicate an unrestricted
maximum number of components)

Output

Eigenvalues
vector:
Eigenvectors

matrix:

201 el] || adlgn |
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A bl e Jyami 38150 e Laigall

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

[ViewlProclObject] [PrinthamelFreeze] [Edit—.-"-lLabeI—.-"-] [SheetlStatslGraph]

Principal Components Analysis

A

.Date: 02/20/22 Time: 23:07
Mumber of rows: 5
Rows included: 5

Computed using: Ordinary correlations
Extracting 3 of 3 possible components

Eigenvalues: (Sum =3, Average = 1)

Cumulative Cumulative

Mumber Value Difference Proportion Value Proportion
1 2101885 1.248845 0.7006 2.101885 0.7006
2 0.853040 0.807965 0.2843 2.954925 0.9850
3 0.045075 — 0.0150  3.000000 1.0000
Eigenvectors {loadings):
Variable PC1 PC2 PC3
c1 0.656940 0.288540 -0.696545
c2 0.669590 0.201338 0.714921
C3 -0.346524 0.936060 0.060936
Ordinary correlations:
| c1 c2 c3
c1 1.000000
cz2 0.951689 1.000000
C3 -0.250000 -0.324967 1.000000

R oS 79 | ST el (8 %70 su

| >‘3 gLAl_C)‘Q_‘zA S — 4_’1 L M :4.54\_/.«.” él_h.n C—R

439 ¢ (2.10) 15l

29 S Ll 0 %98.50 Lxa ¢yl SL2M9 Jo¥! caulalall cyys =l

dadd el crada e slezed dgdo da Aud

331 el Gledl) Jtotl! s Q! JSadls

A Scree Plot (Ordered Eigenvalues)

2.4+
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A Orthonormal Loadings Biplot

34 c3

14 ci
C2

o ©°

Component 2 (28.4%)
o
1

Component 1 (70.1%)
WJo¥1 dalall 5o bl 3 - enll QL &gy Lty Jo¥l oy aaall of o sdkig

S oladl Hemell de SN pazll Jies oy Lo
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Ic.‘g-bl‘
plaziuly @byl Ll olewlal  dame  udls (gleudl -
O3 oles (Blatll LLSTl Sl (2072 (EViews
O1262012 (galmid¥l wLiallgEviews cua=e I (fleudl -

‘a‘ e wly Hla =Y Cal_m d__r:.l.'x_'"gJ d__aude ‘L,?L‘A B e -
QLI.H G‘}RJ‘ 4&14—6«15 45}.& ‘élé‘ m «2015:Eviews

RY P Hy ‘L?_»LL.EJ\ .)\_44.75.2‘ ‘;_9 Eviews s5L_» « S 9+ Al uLs < -

www.adnanalsanoy.wordpress.com

- Hill, R. Carter; Griffiths, William E; and Judge, George G,2000.
Using  EViews  For  Undergraduate  Econometrics, ~ Wiley;2nd

edition.

67


http://www.adnanalsanoy.wordpress.com/

