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KaacuuyHa modesnn

Yo = By + BiXy + PoXop + oo+ B Xy T 6, T=10



IIpunywenHs wodo 36ypeHb

* HyAbOBE CepeaHE: Mg, =0,t =1,n

* PIBHICTb AMCNEPCIN (TOMOCKEACQCTUYHICTD): De =Mef =o” =constt =11
e HE3OAEXKHICTb 30ypPEeHb:  cov(e,&,)=Mee, =0,t#7

» HesaaexHICTb 30ypeHb Ta perpecopis:  cov(e, X;) =0, V1, ]

e HODMAABHICTb 30ypeHb: & ~ N(0,6%) vt
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Modeab 3 cemepockedacmuvHUMU 30YPEHHAMU
Vo =Bo+ By + By + oot BiXiy + Vit =10

* HYyAbOBE CEPEAHE: My, =0,t =1,n

 Pi3HI AMCnepcCii (reTepOCKEAACTMYHICTb): Dy =M =of #const,t =1.n
 HE3QAEXHICTb 30YpPEHb:  cov(v,v,)=Mvy, =0,t =7

* He3aAexHICTb 30ypeHb Ta perpecopis:  cov(v,, x,) =0,Vt, j

e HOPMOABHICTb 30ypeHb: v, ~ N(0,5¢) Wt



Koeapiayitina mampuus

2

cov(V,,v, ) oh

cov(v,,v,) cov(v,,v,) -

0O - 0
o) 0
0 o’

o, cov(v,V,) -

coVv

Y

Vl’vn)

. cov(V,,V,)




Hacaidku 2cemepockedacmuvyHocmi

e BUKOPMCTAHHSA 3BUHAMHOTO METOAY HOMMEHLLIMX KBOAPQTIB HE DyAe
OMTUMOABHUM, AAXKE HE BUKOHYIOTBCH YMOBM TEOPEMM 'ayCa-
Mapkosd. OuiHki MHK OyAyTb HE3MILLLEHUMMU, AAE HE BYAYTb
ePEeKTUBHUMMU (HE MATUMYTb HOMMEHLLIOI AMCNEPCIl). TAKUM YUHOM,
NOBMHEH ICHYBATM METOA AAS OLLIHKM PErpecii 3 KOALLMMMU
XAPAKTEPUCTUKAMM.

* CTOHAQPTHI OLLIHKM KOBAPIALIMHOI MATPULL OLLIHKM MHK OyAyTb
3MILLLEHUMMH, |, 9K HOCAIAOK, NPOLLEAYPU MEPEBIPKM MNoTes T
IHTEOBAABHOTO OLLIHIOBAHHS, OCHOBOHI HO CTAHAQPTHMX CTAOTUCTUKOX,
OyAyTb HEKOPEKTHUMM. IHLUMMIM CAOBOMM, BUKOPUCTAHHS
3eu4amHoro MHK AAS PO3rASHYTOI MOAEAI NpusBeAe A0
HEKOPEKTHOI NepeBipKU CTATUCTUYHMUX FinoTes3.




Cnocobu no3bas/ieHHA 8i0
zemepockedacmuvyHoOCmi

e HOOMYBOHHS HO IHAEKC LLIH

e [loDUBEAEHHI AQHMX AO IHAEKCIB
e CTOHAQPTM3ALLIA AOHMX

e PecneumdikaLld MOAEAI




3eaxceHul memod HauMeHWUx keadpamie y 8undoKy
gldomoi KosapiauitiHoi mampuuyi 36ypeHb

e [IOMNYCTUMO, LLLO KOBAPIALLIMHAO MATPULA 30YPEHb BIAOMAO
3 TOYHICTIO AO KOEMILIEHTA NPONOPLIMHOCTI, TODTO

A€ W, BIAOMI, O O?— HEBIAOMUM KOEILLIEHT
NPOMOPLLIMHOCTI.




Modugikayis modei

= o+ L%y + PoXo + oo+ BoaX TV E=1N T W

X, v —
L t=1,
Wt

Wi

,Bo_"'ﬂl +:B2 2t+ +:Bk1

t t

= BoXeo + BiXa +-. +:Bk—1xtk 1T 6 t=1n



30YpEHHS

Wt Wt Wt Wt
A 1 1
cov(e,, e,)=Mege, =M ——= Mvyv, =——cov(v,,v.)=0
WtWZ' WtWT Wth'

e 30YPEHHSA HOBOI MOAEAI BIAMOBIAQIOTb YMOBOM TEOPEMM
[ayCa-MQapKOBA, O COMA PETPECIA - € MOAEAAKD KAOQCHYHOI
AIHIMHOI perpecil.



OuiHka 38axceHo20 MHK

Yi = :Bo +:81X1t +132X2t "'---"‘:Bk—lxk—lt +V,, 1 =1n

e OUiHKO 3BaXXeHoro MHK koeiLEeHTIB MOAEAI 3
reTepoCKeAACTUYHUMM 30YPEHHIMM HA3MBAETLCH OLLIHKO
3BM4aMHOTo MHK, 3HaOMAEHA 30 MOAMADIKOBAHOIO
MOAEAAIO:

yt* = /Boxt*o T /let*l Tt /Bk—lxt*,k—l +&,t=1Ln



Ause...

* HO NpaktuL y OIAbLLIOCTI BUMAAKIB BOTW W, HEBIAOMI.

* AKLLLO HE PODUTU HIFKMX AOAATKOBUX MPUMYLLEHb, TO IX
OLLIHUTU HEMOXXAMBO, TOMY LLLO 1X KIABKICTb AOPIBHIOE
KIABKOCTI CMOCTEPEXEHD.

* |[CHYE AEKIABKO CMOCODIB, LLLO AO3BOALIOTECH OOPAXYBATH
BEAUYUHM W, HO NMPAKTULL.



BusisnenHsi cemepockedacmuyvyHocmi

H01012=022

TecTum:
* 3OrOAbHI

e TECT [OAACDPEAAA-KBOHATA
* DETPECIMHI

e TECT [AEM3EPQ,

e TECT YauTq,
e TeCT bpounwa-lfaraHa-froadppes.




Tecm Tonadgenda-Keonoma — I

e HEXAM CYKYMHICTb N CMOCTEPEXEHb PO30OUTA HA ABI TPYMU
obcaramm n, i n,,.

* HOCTUHY CNOCTEPEXEHDL 3 CEPEAHIMM 3HAYEHHAMM MOXKHA
BUKAIOYUTU. B LLbLOMY BMMAAKY Ny + N, < N,

* &6; — OLLHKO AMCnepCil 30ypeHb 3a NEPLLOKO rPynoto
CMNOCTEPEXEHD,

e &; — OLHKO AMCMEPCIi 3BypeHb 30 APYTroio rpynoto
CMOCTEPEXEHD.



Tecm I'ondgpenda-Keonoma — 2

° 9| KLLLO 0'12 > 022

~2
F., :%~ F(1-a;n—k;n,—k)
0,

e YKLLIO ol <0,

~2
pr — ~2
7]

F ~F(1-a;n,—k;n —k)

* AKLLO Fp, < Fgpr TO BBAXKAIOTH, LLLO TETEPOCKEAQCTUYHICTD
BIACYTHS.



IIpukaao — 1

@ Group: GROUPOL  Workfile: CHICKEN:Chicken', - B X

[View[Prnchbject] [PrintIName[Freezel lDefauh |I [SortlTrl’lspnselEdit—j-l!
obs PB YD

E] Equation: EQ04  Worldfile: CHICKEN:: Chicken', - 0 X obs FB YD -
G 14.90000 1741.000

[‘JiewlPrncIDbject] [PrintINamelFreezE] [EstimatelFnrecast[StatsIResids] 5 15 60000 1664.000 L

. 4 16.00000 1583.000 T
Dependent Variable: ¥D 3 16.30000 1521.000
Method: Least quares 7 17 20000 1802 000
Date: 1002313 Time: 1328 14 1800000 2295000
Sample: 1 33 15 19.80000 2448.000
Included observations: 33 13 19.90000 2444000
1 2020000 1891.000
Variable Coefficient Std. Error t-Statistic Praob. 10 20.40000 1947.000
12 21.30000 2073.000
C -1201.658 3BRATET -3.116553 0.0039 8 21.90000 1832.000
PB 166.6363 11.38999 14.63006 0.0000 16 2230000 2613.000
17 2230000 2757.000
R-squared 0.873489 Mean dependent var 3886.303 g 22.60000 1903.000
Adjusted R-squared 0.869408 5.D. dependentvar 2646616 18 23.40000 2956.000
S.E. of regression 956.4196 Akaike info criterion 16.62296 2 2430000 1515.000
Sum squared resid 28356802 Schwarz criterion 16.71366 19 2620000 3152.000
Log likelihood 27227289  Hannan-Quinn criter. 16.65348 20 2710000 3393.000
F-statistic 2140388 Durbin-Watson stat 0735354 211 3353333 ;gggggg
Prob(F-statistic) 0.000000 on 32 30000 £132.000
22 33.50000 3880.000
26 3370000 5550.000
27 34.50000 6046.000
24 35.60000 4710.000

23 42 80000 4346.000 8

28 « T T 1 3

A
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IIpukaaod — 2

(=] Equation: UNTITLED Workfile: CHICKEN::Chicken, -0 x (=] Equation: UNTITLED Workfile: CHICKEN::Chicken', -0 x
|view| Proc| Object | | Print | Name | Freeze | | Estimate | Forecast | stats | Resids | | view | Proc| Object | | Print | Name | Freeze | | Estimate | Forecast | stats | Resias |
Dependent Variable: YD1 Dependent Variable: Y01
Method: Least Squares Method: Least Squares
Date: 08/2713 Time: 16:26 Date: 03/27/13 Time: 16:23
ample: ample:
Included observations: 13 Included observations: 13
Yariable Coefficient =td. Error t-Statistic Prob. Variable Coefficient Std. Error t-Statistic Prob.
C 361.8733 544 7097 0664342 0.5202 C -04 74948 1353.960  -0.069930 0.9455
PB1 86.17985 28.801949 29921449 0.0123 PB1 147.0193 2877811 5108717 0.0003
R-squared 04483703 WMean dependentvar 1978.077 R-squared 0703496 Mean dependentwvar G568.615
Adjusted R-sguared 0.388585 S.D. dependentvar 327.0641 Adjusted R-squared 0676541 5.0 dependentwvar 2303.086
S.E. of regression it Akaike info criterion 14.05036 of reqression 09 24 Akaike info criterion 17.33384
Sum squared resid TO7E72.5 § Schwarz criterion 1413727 Sum squared resid 18872623 Schwarz criterion 17 42076
Log likelihood -4, Hannan-Cuinn criter. 14.03249 oy NEanoag -TI0.B7 00" Hannan-Qwinn criter. 17.31598
F-statistic 8.952957 Durbin-\Watson stat 1.431484 F-statistic 26.09899 Durbin-Watson stat 1.2756849
Prob(F-statistic) 0.012251 ProbiF-statistic) 0.000339
) -
., 7076725 ., 18872623 _0p 1715693 o0 R, =F(0,951111)=2,83 H
2 _ 9 _ G2=20 1715693 R =—=5= = teor 0
67 =——=~=64333,86 3 pr = =7 !
13_2 13-2 67 64333,86

www.andriystav.cc.ua



Kpumepiti Inetizepa

Yi :IB0+181)(t+Vt
1. % =Y. -5 -Bx

2. ByAyeTbCd perpecia MOAYAS 30AULLKIB BIAHOCHO OAHIET 3
TAKMX OYHKLLIN:

pl=r+ones Rl=rvafklra Rl=reocra Rl=reoini|re

3. 9KLLO X04a © OAHQ 3 perpecin BUIBMTbCH AAEKBATHOO, TO
reTepoCKeAACTUYHICTb HAOABHA:

F, ~F(l-a:k-Ln-k) Qb0  2u ="'~y (I-ak-1)



IIpukaad (8pyuHy)

(=] Equation: EQ04 Workfile: CHICKEN:Chicken\ - B x | FquationEstimation X (@) Equation: UNTITLED Workfile: CHICKEN:Chickent E=REER T
[ViewlPrncIDbject] [PrintINameIFreeze] [EstimateIFnrecastIStatsIResids] Spedification  Options [ViewlProcIDbject] [PrintINameIFreeze] [EstimateIFnrecastIStatsIF{esidsl
Dependent Variable: YD Equation specification Dependent Variable: ABS(RESID)
Method: Least Squares Dependent variable followed by list of regressors induding ARMA Method: Least Squares
- and POL terms, OR. an explicit equation like ¥ =c{1)+c{2)*X. Date: 1440/20 Time: 14:20

Date: 12/27/06 Time: 12:28 )
Sample: 133 abs{resid) c pb~2 Sample: 133

Included observations: 33 Included observations: 33

) ) N Variable Coefficient Std. Error t-Statistic Prob.
Yariable Coeflicient Std. Error t-Statistic Prob.
C 261.9954 1382478 1.895114 0.0674
PB 1666363 1138999 1463006  0.0000 PEA2 0334171 0.085272  1.018835  0.0005
C -1201.658 3IBR5T2T -3.116553 0.0039
Estimation settings R-zquared 03312386 Mean dependentvar G44.9382
R-squared 0873489 Mean dependentvar 3886.303 R Adjusted R-sguared 0.309715 S.D. dependentvar 761716
Adjusted R-squared 0.869408 5.D.dependentvar 2646.616 g et =S > S.E. ofregression 5617863 Akaike info criterion 15.55881
S.E. of regression 9564196 Akaike info criterion 16.62296 Sample: [ 35 Sum squared resid 9783720.  Schwarz criterion 15.64851
Sum squared resid 28356892 Schwarz criterion 16.71366 Log likelihood -254.7204 Hannan-Cuinn criter. 15.58933
Log likelihood 3729789 F-statistic 2140388 F-statistic 1535766 Durbin-Watson stat 1.452991
Durbin-Watson stat 0735354 Prob(F-statistic) 0.000000 Probi{F-statistic) 0.000457

www.andriystav.cc.ua



[Ipukaad (asmomamuyHo)

E] Equation: EQ04  Worldfile: CHICKEM::Chicken', - B X
[‘u‘iewlPrncIDbject] [PrinthameIFreeze] [EstimateIFnrecastIStatisesids]
Dependent Variable: YD
Method: Least Squares
Date: 12/27/06 Time: 12:28
Sample: 1 33
Included observations: 33
Variable Coefficient Std. Error t-Statistic Prob.
FB 166.63623 11.285999 1463006 0.0000
c -1201.658 3855727  -3.116553 0.003249
R-squared 0873489 Mean dependent var 3886.303
Adjusted R-squared 0869408 3.0D. dependentvar 2646.616
S.E. of regression 956.4196 Akaike info criterion 16.62296
Sum squared resid 28356892 Schwarz criterion 16.71366
Log likelihood -2722789 F-statistic 2140388
Durbin-Watson stat 0735354 Prob{F-statistic) 0.000000
(= Equation: EQD2 Workfile: CHICKEN:: Chicken\ =N EoR

[Vlew[Pro([ObJect] [an:] NameIFreeze [Est\mateIFare(ast] StatsIReslds]

Representations

Estimation Qutput

Actual, Fitted, Residual 3
ARMA Structure...

Gradients and Derivatives 3
Covariance Matrix

Coefficient Diagnostics >
Residual Diagnostics 4
Stability Diagnostics 3

Label

Std. Error t-Statistic Prab

TUYTRETIToOT

Durbin-Watson stat

OO

1.564802

0.000225
1.055077

2.362456
1.634371

0.0246
01123

Correlogram - Q-statistics...
Correlogram Squared Residuals...
Histegram - Normality Test
Serial Correlation LM Test...
Heteroskedasticity Tests...

Heteroskedasticity Tests

Spedification
Test type:

BreuschPagan-Godfrey
Harve

ARCH

White

Custom Test Wizard...

Regressors:

ot

Dependent variable; abs(RESID)

The Glejser Test regresses the absolute
residuals on the original regressors by
default,

pbc

Cancel

www.andriystav.cc.ua

[=] Equation: Q04 Waorkfile: CHICKEN: Chicken',

=)

[ViewIPrncIDbject] [PrintINameIFreeze] [EstimatelFnrecastIStatsIResids]

Heteroskedasticity Test: Glejser

F-statistic 1685684  Prob. F(1,31) 0.0003
Obs*R-squared 11.62374 Prob. Chi-Square(1) 0.0007
Scaled explained 55 1550378 Prob. Chi-Square(1) 0.0001
Test Equation:
Dependent Variable: ARESID
Method: Least Squares
Date: 11/05/20 Time: 10:48
Sample: 133
Included observations: 33
Variable Coefficient Std. Error t-Statistic Praob.
c -180.5228 2229040  -0.809858 0.4242
FB 2703478 G.584681 4 105708 0.0003
R-squared 0.352235 Mean dependent var G44.9392
Adjusted R-squared 0331338 3.D. dependentvar GY6.1716
S.E. ofregression 5529170  Akaike info criterion 1552698
Sum squared resid 9477232,  Schwarz criterion 15.61768
Log likelinood -254.1952 Hannan-Quinn criter. 1555750
F-statistic 16.85684 Durbin-Watson stat 1.530452
Prob{F-statistic) 0.000272




Kpumepiu Yauma
Vo = By + By + ByXoy + BX + Vit =10
1' % =Y _Bo _B\lxlt _B\ZXZ'[ —B3X3t

2
2' Vt = ﬁo + :len + /Bzxzt + ﬂ3X3t +
2 2 2
+:6)4)(1t + :Bsxzt + :Bexst +

+ 187X1tX2t + 188X2tx3t + 189X1tX3t T & ,t=1n

3. 9KLLLO TOKA MOAEAb BUIBUTBCH AAEKBATHOO, TO
reTepoOCKEAACTMYHICTb MAE MICLLE.

Xo =NR*~ y*(1—a;k —1)



I Ip uKﬂaa (=] Equation: EQ01 Workfile: CHICKEN:: Chicken\, |- S|

[‘ufiewlProcl Dbject] [F‘rintl NameIFreeze] [EstimatelForecastlStatsIResids]

Heteroskedasticity Test: White

(=] Equation: QD1 Workfile: CHICKEN: Chicken\ L= | = 5] | Heteroskedasticity Tests X F-statistic 0.716677 Prob. F(9,23) 0.6857
[ViewlProcIObject] [PrintIName]Freezel [Estimate]ForecastIStatsIResidsl Specification 0Obs*R-squared 7227586  Prob. Chi-Square(9) 0.6134
Dependent Variable: ¥ iestwp? Scaled explained 55 2540771 Prob. Chi-Square(9) 0.9798
Method: Least Squares : o n
Date: 09/23/20 Time: 13:59 Breusch-Pagan-Godfrey | Dependent variable: RESID"2
ﬁ]imglr:d leSBENSTiGnSI 13 giig:gf The White Test regresses the squared Test Equation: _
ARCH residuals on the cross product of the Dependent Variable: RESIDA2
Variable Coeficient  Std. Eror  tStatisic  Prob. original regressors and a constant. Method: Least Squares
Custom Test Wizard... Date: 09/23/20 Time: 14:00
D g o sz oo
PC 0819809 0089305 -9.179902  0.0000 Included observations: 33
C 3140950  1.376227  22.82297  0.0000
Variable Coefficient Std. Error t-Statistic Prob.
R-zquared 0.963632 Mean dependentvar 3587879
iR G Shumenele c
Sum squared resid 1147024  Schwarz criterion 4507529 YDz -1.80E-07 1.14E-06  -0.157509 0.8762
Log likelihood -B7.38122 Hannan-Cuinn criter. 4 387168 YO*PB 3 19E-05 0.000392 0081312 0.93R9
E'r?f(“FS_tsifatisnc} g%ﬁn-aggg Durbin-Watson stat 0.753680 YD*PC 8.36E-05  0.000338 0247598  0.8066
: Cancel YD -0.000855  0.006084 -0.140567  0.8894
PB"2 -0.007442 0.033422  -0.222681 0.8257
PB*PC -0.033588 0.054039 -0621736 05402
PB 0.939104 0.905059 1.037617 0.3102
pChz2 -0.032974 0.053848  -0.612360 0.5463
PC 1.608144 1.857038 0865873 0.3954
R-squared 0.219018 Mean dependentwvar 3475829
Adjusted R-sguared -0.086584 3S.0. dependentvar 3.367336
S.E. ofregression 3510662 Akaike info criterion 5.594534
Sum squared resid 2834693 Schwarz criterion G.048021
Log likelihood -82.30981 Hannan-Cluinn criter. 5747118
F-statistic 0.716677 Durbin-Watson stat 2207246
Prob{F-statistic) 0.688712

www.andriystav.cc.ua



Kpumepitu bpouwa-IlazaHa-I'odppest

Y=X[+V
1. T=Y_-Xj
nn VAt2:7/0+ZtT7/+gt
2%
t=1
RSS on. peep. .
3. Zﬁr:%ﬁ'zz(l_a’p)

A€ P — KIABKICTb 3MIHHUX Y MATPMULL Z



IIpukaao

[=] Equation: EQD1 Workfile: CHICKEN:Chicken\ = ol <™
[ViewlPrncIDbject] [PrinthameIFreeze] [EstimateIFnrecastlﬁtatsIResids]

Heteroskedasticity Test: Breusch-Pagan-Godfrey

| : : : . F-statistic 0448822 Prob. F(3,29) 07200
: : 1t [=] Het: kedast Test b4 :
(=) Equation: EQ01_ Workfile: CHICKEN: Chicken =N E=R ) sroskedasticty fests Obs*R-squared 1.464202 Prob. Chi-Square(3) 0.6906
[view [proc] bject ] pint] ame | Freeze [ estimate | Forecast [ stats | Resias Speciication Scaled explained S 0514722 Prob. Chi-Square(3) 0.9156
Dependent Variable: ¥ Test type:
Method: Least Squares : Depend ohle: -
Date: 09/23/20 Time: 13:59 ependent variable: RESID"2 -
Sample: 133 Harvey Test Equation: _
Included observations: 33 Glejser The Breusch-Pagan-Godfrey Test Dependent Variable: RESID"2
ARI;H regrleslses the squageddregdﬁals on the Method: Least Squares
Variable Coeficient  Std Error  t-Stafistc  Prob. gﬂ!imﬁstwmr i P e Date: 09/23/20 Time: 14:11
YD 0.001832  0.000405 4538711  0.0001 Sample: 133 o
PB 0247457 0070428 3513509 00015 Regressors: Included obsenvations: 33
PC -0.819309  0.089305 -9.179202  0.0000 i ob
c 3140050  1.376227 2252297  0.0000 yaphpec Variable Coeficient  Std. Error  +Statistic Prob.
R-zquared 0.963632 Mean dependentvar 3587879
Adjusted R-squared 0.959870 S.D. dependentvar 9927763 regressaor C 3.952471 2.393213 1.651533 0.1094
S.E. of regression 1.988782 Akaike info criterion 4326134 YD 6.88E-06 0.000705 0.009771 0.9923
Sum squared resid 1147024 Schwarz criterion 4507529 PE 0.029667 0122473 0242235 0.8103
Log Iill(el.ihl]l]d -67.38122 Hanqan-&uinn criter. 4 387168 PC -0.112903 0155298 0727007 04730
F-statistic 256.1347 Durbin-Watson stat 0753680
Prob(F-statistic) 0.000000
Cancel R-squared 0.044370 Mean dependentvar 3.475829
Adjusted R-sguared -0.054489 3.0 dependentwvar 33678836
S.E. ofregression 3458425 Akaike info criterion 5432716
Sum squared resid 3468604 Schwarz criterion 5.614111
Log likelihood -85.63982 Hannan-Quinn criter. 5493750
F-statistic 0443822 Durbin-Watson stat 2021717
Prob(F-statistic) 0720029

www.andriystav.cc.ua



MHK y coopmi Xybepa-Yaiima

o AAS OLIHIOBOHHAI MOAEAEM 3 TETEPOCKEAACTUHHMMM
30YPEHHAMM MOXHA BUKOPUMCTATU 3BUHAUHMM METOA
HOMMEHLLMX KBOAAPATIB. KOHCUCTEHTHY Y BUMAAKY
reTepoCKeAACTUYHOCTI OLLIHKY KOBAPIALIMHOI MATPMLL
OYAO 3AMPONOHOBAHO YAUTOM

DA=(X"X) XTQX(XTX)"

A€ Q - AIQTOHAOABHO MATPMLUA, 1-M AIQTOHOABHUMN EAEMEHT

AKOI AOPIBHIOE V7, A€ V, — 30AULLKM METOAY HOMMEHLLIMNX
KBAAPQTIB.



IIpukaao

Equation Estimation X
Specification  Options

Coeffident covariance Weights

methad: Ordinary w

Ordinar
Huber-White
HAC (Newey-West)

d.f. Adjustment

EViews default

Optimization
Gauss-Mewton
Marquardt
500
Coeffident name

c
Dizplay settings in output

(=] Equation: EQOT Waorkfile: CHICKEN:: Chicken' =N =R =

(=] Equation: EQD1 Workfile: CHICKEN:: Chicken',

[\Jiewl Procl Object] [Printhamel Freezel [Estimatel Forecastl Stats 1 Residsl

Diependent Variable: Y
Method: Least Squares
Date: 09/23/20 Time: 15:31
Sample: 133

Included observations: 33

Wariable Coefficient Std. Error t-Statistic Prob.
YD 0.001839 0.000405 4 538711 0.0001
PB 0.247457 0.070428 3.513599 0.0015
PC -0.819809 0.089305  -8.179902 0.0000
C 31.40959 1.376227 2282297 0.0000
R-squared 0963632 Mean dependentwvar 35.87879
Adjusted R-squared 0.958870 S.D. dependentvar 9927763
S.E. ofregression 1.988782 Akaike info criterion 4326134
Sum squared resid 1147024 Schwarz criterion 4507529
Laog likelihood -67.38122 Hannan-Quinn criter. 4 387168
F-statistic 256.1347 Durbin-Watson stat 0.753680

Frob(F-statistic) 0.000000

=)

(=] Equation: EQ01 Workfile: CHICKEN:Chicken',

(=[5 =)

[View]ProcIDbjectl [Print]NameIFreezel [EstimateIForecastIStatsIF{esidsl

Dependent Variable: ¥

Method: Least Squares

Date: 09423720 Time: 15:34

Sample: 133

Included observations: 33

White heteroskedasticity-consistent standard errors & covariance

Variable Coefficient Std. Errar t-Statistic Prob.
YD 0.001839 0.000395 4.650683 0.0001
PB 0.247457 0.069939 3538161 0.0014
PC -0.819809 0074524  -11.00067 0.0000
C 31.40859 1.158546 2711120 0.0000
R-squared 0.863632 Mean dependent var 35.87879
Adjusted R-squared 0.959870 3.D. dependentvar 98927763
3.E. of regression 1.988782 AKaike info criterion 4326134
Sum squared resid 114.7024  Schwarz criterion 4507529
Log likelihood -67.38122 Hannan-Cuinn criter. 4387168
F-statistic 2561347 Durbin-Watson stat 0.753680
Prob(F-statistic) 0.000000 Wald F-statistic 3159411

Prob(\Wald F-statistic) 0.000000

www.andriystav.cc.ua

[ViewIProc]Dbject] [PrintINamelFreezel [Estimate[ForecastIStatsIResids]

Dependent Variable: Y

Method: Least Squares

Date: 09/23/20 Time: 15:35

Sample: 1 33

Included observations: 33

HAC standard errors & covariance (Bartlett kernel, Newey-West fixed
bandwidth = 4.0000)

Variable Coefficient Std. Error t-Statistic Prob.
YD 0.001838 0.000475 3875010 0.0006
PE 0.247457 0.077397 3187225 0.0033
PC -0.819808 0102650  -7.986457 0.0000
C 31.40958 1773373 17.71178 0.0000
R-zquared 0963632 Mean dependentvar 3587879
Adjusted R-squared 0.959870 S.D. dependentvar 9927763
S.E. of regression 1.988782 Akaike info criterion 4326134
Sum squared resid 1147024 Schwarz criterion 4507529
Log likelihood -67.38122 Hannan-Cluinn criter. 4387168
F-statistic 256.1347 Durbin-Watson stat 0.753680
Prob(F-statistic) 0.000000  Wald F-statistic 178.8440

Prob(Wald F-statistic) 0.000000
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