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Equation Estimation
Specification Options

Equation specification

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

y cx1

01

Estimation settings

Method: LS - Least Squares (NLS and ARMA)

Sample: | 1990 2022

03

Annuler

(=] Equation: UNTITLED Workfile: IMP+EXP+RES+OP+GDP...| = | = |mtim|
[View]Proc[Objectl [PrintINameIFreezel [Estimate]ForecastlStats 1 Resids]

Dependent Variable: Y
Method: Least Squares

Date: 05/14/24 Time: 19:48
Sample (adjusted): 1990 2020

01

(]5 Included observations: 31 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

(o311 (aiieii 103

1yt Al :04
Y=2.10+0.37X1

:31 after adjustments :05
(Butobiie 31) (nialt Ot dabiie e

2.101529
0.370417

0.109862
0.029683

19.12874
12.47901

0.0000
0.0000

02 2

0.843010
0.837F27
0.293!
2.494(
-4.926125
155.7257
0.000000

R-squared
Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
F-statistic
Prob(F-statistic)

3.304667
0.727713
0.446847
0.539362
0.477004
0.728629

Mean dependent var
=-D. dependent var
03 aike info criterion
hwarz criterion
Hannan-Quinn criter.
Durbin-Watson stat
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UNIT ROOT TEST RESULTS TABLE (ADF)
Null Hypothesis: the variable has a unit roe*

-1.2569 -2.1924

0.6360 0.2135
n0 n0
-0.7783 -3.2322

0.9567 0.1002
n0 n0
0.1871 -1.7002

Prob. 0.7335 0.0839
0 3 i n0

At First Difference 05
d(Y) — )
-4.2036 -0.3187
0.0028 0.9091
P no
-4.7328 -5.0779

0.0039 0.0015

- P

-4.2568 -1.3810

0.0001 0.1517
et no

At Level
X1

With Constant

01

t-Statisti
Aie Al 102 o
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With Constant & Trend Statistic

Prob.

02

Without Constant & Trend t-Statistic

Q94 ARt 103
sle olaxily

With Constant t-Statistic

Prob.

S oiuualt e Paas »aiu 104

With Constant & Trend t-Statistic

Prob.

dj’Y‘ a)..ﬂ." J:LG ;\-’J!’&H" 205 Without Constant & Trend t-Statistic

Prob.

Notes:

a: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1% and (no) Not Significant
b: Lag Length based on SIC

c: Probability based on MacKinnon (1996) one-sided p-values.
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T'his Result is The Out-Put of Program Has Developed By:

ADF ygkaalt 392 =3 Lo

Dr. Imadeddin AlMosabbeh

College of Business and Economics

Qassim University-KSA
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[Viewl Procl Obje::t] [ Printl Namel Freezel [ Estimatel Forecastl Stats I Resids ]

Dependent Variable: Y

Method: Least Squares

Date: 05/14/24 Time: 20:09

Sample (adjusted): 1990 2020

Included observations: 31 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

C 2.080045
X1 0.400877
X2 -9.70E-06

0.111946
0.051970
1.35E-05

18.67005
7.713642
-0.7169%96

0.0000
0.0000
0.4793

R-squared
Adjusted R-squared
S.E. of regression
Sum squared resid

0.845841
0.834830
0.285751
2.449125
-4.644122

Mean dependent var
S.D. dependent var
Akaike info criterion
Schwarz criterion

3.304667
0.727713
0.493169
0.631942

Log likelihood
F-statistic
Prob(F-statistic)

Hannan-Quinn criter.
76.81525 Durbin-Watson stat

0.000000

0.538406
0.777811
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Y=2.09+0.40X1-9.7*10-6X2
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