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:(1-4)

PIB DPIB DDPIB dep Ddep Dddep

1990 | 5.558E+11 / 5.641E+11
1991 | 8.445E+11 | 2. 887E+11 7.979E+11 | 2 338E+11
1992 | 1.05E+12 .| 1.03E+12

2.037E+11| 85000000000 2.351E+11| 1300000000
1993 | 1.17E+12 -| 1.18E+12

1.178E+11 | 85900000000 1.488E+11 -8.63E+10
1994 | 1.49E+12 | 3 755g+11| 2.077E+11| 1-54E+12 |3,6225e+11| 2.1345E+11
1995 | 1.99E+12 | 4.991E+11| 1.736E+11| 2.05E+12 |5 0232E+11| 1.4007E+11
1996 | 2.57E+12 | 5 .794E+11|80300000000| 2-42E+12 |3.7417E+11| -1.2815E+11
1997 | 2.78E+12 | 2 102E+11| -3.692E+11| 2-51E+12 | 9.363F+10| -2.8054E+11
1998 | 2.83E+12 | 503E+10| -1.599E+11| 2.83E+12 |3 1457E+11| 2.2094E+11
1999 | 3.24E+12 | 40776+11| 3.574E+11| 3.14E+12 |3 0827E+11| -6300000000
2000 | 4.12E+12 | g g53E+11| 4.776E+11| 3-31E+12 |1 6917E+11| -1.391E+11
2001 | 4.26E+12 | 1 373E+11| -7.48E+11| 3.64E+12 |3 3057EF+11 1.614E+11
2002 | 4.55E+12 | 2 853E+11 1.48e+11| 4ME*+12 |4 6946E+11| 1.3889E+11
2003 | 5.26E+12 | 7182E+11| 4.329E+11| 4-31E+12 14 0044E+11| -6.902E+10
2004 | 6.13E+12 | g 624F+11| 1.442E+11| S5-24E+12 |7 3659E+11| 3.3615E+11
2005 | 7.50E+12 |1 3723E+12| 5.099E+11| S5-75E+12 |5 0276E+11| -2.3383E+11
2006 | 8.51E+12 | 1 013E+12| -3.593E+11| 6.21E+12 4.6E+11| -4.276E+10
2007 | 9.41E+12 | 8 9g1E+11| -1.149E+11| 7-22E+12 1.01E+12 5.5E+11
2008 | 1.10E+13 |3 6329E+12| 7.348E+11| 8-46E+12 |1 2468E+12 2.368E+11
2009 | 1.02E+13 | _g 305E+11| -2.4634E+12| 9-77E+12 |1 3119E+12 6.509E+10




PIB (2-4)
ADF Test Statistic| -1.99203912427 1% Critical Value* -2.70567649676
5% Critical Value -1.96141105228
10% Critical Value -1.62565554513
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB,2)
Method: Least Squares
Date: 07/02/12 Time: 10:49
Sample(adjusted): 1992 2009
Included observations: 18 after adjusting endpoints
Variable Coefficient| Std. Error t-Statistic Prob.
D(PIB(-1)) -0.407901508011 0'2047652;;; -1.99203912427 0.0626795183196
R-squared 0.182486432463 Mean dependent var -62177777777.8
Adjusted R-squared 0.182486432463 S.D. dependent var 700530182039
S.E. of regression 633394569999 Akaike info criterion 57.2405484937
Sum squared resid 6.82020758218e+24 Schwarz criterion 57.2900135914

Log likelihood

-514.164936444

Durbin-Watson stat

1.72129130394

Eviews




DPIB {(3-4)
ADF Test Statistic -4.3453753911 1% Critical Value* -4.67117492855
5% Critical Value -3.73468597978
10% Critical Value -3.30863425881
*MacKinnon critical values for rejection of hypothesis of a unit root.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DPIB,3)
Method: Least Squares
Date: 07/02/12 Time: 10:51
Sample(adjusted): 1994 2009
Included observations: 16 after adjusting endpoints
Variable Coefficient Std. Error, t-Statistic Prob.
D(DPIB(-1),2) -1.79886433578 0.413972136784 -4.3453753911| 0.000793749971967
Cc 477360516184 602317031879 0.79254029177 0.442269457745
@TREND(1990) -50871517806.9 48787809733.6 -1.042709604381 0.316086320456
R-squared 0.619266795941 Mean dependent var -199831250000

Adjusted R-squared

0.560692456855

S.D. dependent var

1.34986861618e+12

S.E. of regression

894696689740

Akaike info criterion

58.0447388425

Sum squared resid

1.04062681662e+25

Schwarz criterion

58.1895992279

Log likelihood

-461.35791074

F-statistic

10.5723223788

Durbin-Watson stat

2.16694764564

Prob(F-statistic)

0.00187946783963

Eviews




DDPIB {(4-4)

ADF Test Statistic -4.82248478805 1% Critical Value* -3.96353328705

5% Critical Value -3.08178876771

10% Critical Value -2.68287782351

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(DDPIB,2)

Method: Least Squares

Date: 07/02/12 Time: 10:35

Sample(adjusted): 1995 2009

Included observations: 15 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

D(DDPIB(-1)) -3.12773112477| 0.6485725227 -4.82248478805| 0.000417275862513
21

D(DDPIB(-1),2) 0.995735907339| 0.4148121071 2.40045044556 0.033491128611
12

Cc -118122935245|205231647556 -0.57555906534 0.575547637446

R-squared 0.722806367366 Mean dependent var -232786666667

Adjusted R-squared

0.676607428593

S.D. dependent var

1.39056835598e+12

S.E. of regression 790783068564 Akaike info criterion 57.8073124837
Sum squared resid| 7.50405433833e+24 Schwarz criterion 57.9489225239
Log likelihood -430.554843628 F-statistic 15.645518849

Durbin-Watson stat

1.56892430629

Prob(F-statistic)

0.000453627630615

Eviews




DEP

:(5-4)

Dependent Variable: D(PIB)

Method: Least Squares

Date: 06/25/12 Time: 23:24

Sample(adjusted): 1991 2009

Included observations: 19 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

Z(-1) -0.553303325778 0.393983996716 -1.40438020425 0.178212588404

D(DEP) 0.99410812839 0.274362623363 3.62333657627 0.00209980028788

R-squared - Mean dependent var 508247368421
0.0554031748998

Adjusted R-squared -0.1174857146 S.D. dependent var 545181709125

S.E. of regression 576318109892 Akaike info criterion 57.0970289193

Sum squared resid| 5.64642358443e+ Schwarz criterion 57.1964435487
24

Log likelihood| -540.421774733 Durbin-Watson stat 1.40719947978

Eviews




DDEP. {(6-4)

ADF Test Statistic - 1% Critical Value* -3.96353328705
7.1177081
3366

5% Critical Value -3.08178876771

10% Critical Value -2.68287782351

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(DDEP,3)

Method: Least Squares

Date: 07/02/12 Time: 10:31

Sample(adjusted): 1995 2009

Included observations: 15 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

D(DDEP(-1),2) -2.47179037594| 0.34727335394| -7.11770813366 1.2174348256e-05

D(DDEP(-1),3) 0.766287778802| 0.20748391036| 3.69323952617 0.00307351452078
4

C 33336666224.4| 59760029471.2) 0.557842198528 0.587208509097

R-squared| 0.857508335283 Mean dependent var -31430666666.7

Adjusted R-squared| 0.833759724497 S.D. dependent var 559199789080

S.E. of regression| 228000145372 Akaike info criterion 55.3199576557

Sum squared resid|6.23808795477e+ Schwarz criterion 55.4615676959

23

Log likelihood

-411.899682418

F-statistic

36.1077261742

Durbin-Watson stat

2.25832487482

Prob(F-statistic)

8.37021785945e-06

Eviews




DDDEP . (7-4)

ADF Test Statistic| -7.11770813366 1% Critical Value* -3.96353328705
5% Critical Value -3.08178876771
10% Critical Value -2.68287782351

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(DDDEP,2)

Method: Least Squares

Date: 07/02/12 Time: 10:42

Sample(adjusted): 1995 2009

Included observations: 15 after adjusting endpoints

Variable Coefficient Std. Error| t-Statistic Prob.

D(DDDEP(-1)) -2.47179037594 0.34727335394 -7.11770813366 1.2174348256e-05

D(DDDEP(-1),2) 0.766287778802 0.207483910364 3.69323952617 0.00307351452078

Cc 33336666224.4 59760029471.2] 0.557842198528 0.587208509097

R-squared 0.857508335283 Mean dependent var -31430666666.7

Adjusted R-squared 0.833759724497 S.D. dependent var 559199789080

S.E. of regression 228000145372 Akaike info criterion 55.3199576557

Sum squared resid| 6.23808795477e+2 Schwarz criterion 55.4615676959
3

Log likelihood -411.899682418 F-statistic 36.1077261742

Durbin-Watson stat

2.25832487482

Prob(F-statistic) 8.37021785945e-06

Eviews




