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49.90 9714.70 1981
56.60 10294.10 1982
63.50 8107.17 1083
68.50 6066.06 1984
71.40 5424.83 1985
72.30 3269.36 1986
82.40 3953.52 1987
100.00 4396.60 1988
106.30 5840.53 1989
161.20 4700.03 1990
461.90 597.64 1991




848.80 568.45 1992

2611.10 728.42 1993

15461.60 448.12 1994

69792.10 309.66 1995

59020.80 139.83 1996

72610.30 235.86 1997

83335.10 326.10 1998

93816.20 464.02 1999

98486.40 897.55 2000
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(2000-1981) 3 jdll 3 s
= Equation: UNTITLED Workfile: UNTITLED::Untitled', - B X
[ViewlProc[Dbject] [PrinthameIFreeze] [Estimate[Forecastlstatisesidsl

Dependent Variable: LOG{S1)
Method: Least Squares

Date: 111014 Time: 18:25
Sample: 1981 2000

Included observations: 20

Variable Coefficient Std. Error t-Statistic Prob.

C 1023837 0358711 28 54211 0.0000

LOG(S2) -0.408414 0046473  -B.788259 0.0000
R-squared 0810991 Mean dependentvar 7.345971
Adjusted R-squared 0.800490 S.D. dependentwvar 1.428385
S.E. ofregression 0.638014 Akaike info criterion 2033726
Sum squared resid T.327113  Schwarz criterion 2133300
Log likelinood -18.33726 Hannan-Quinn criter. 2053164
F-statistic 77.23349 Durbin-\Watson stat 0787694

Prob(F-statistic) 0.000000
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A3l aladinaly AU dsoall e AN Ll Y1 LAl Gadad (AU 3 gladl)
» Residual Diagnostics

Y jlisl A e @lld g Breusch-Godfre

Workile: UNTITLED o x | &) Equation: UNTITLED Workfile: UNTITLED:Untitled\ - = x |
[view [ Proc| object] [Print [ save | Details+/-] | Show| Fetch [ stare [ Delete] Genr| sample] | [view|Proc| object| [print [Hame [ Freeze | [ stimate | Forecast  stats | Resids|
Range: 19812000 — 20 obs Filter: * Representations
Sample: 1981 2000 — 20 obs
B Estimation Output
A resid Actual,Fitted,Residual 3
% 51 ARMA Structure...
N B Gradients and Derivatives 3 Sid. B \-Stalisti Prob.
(€] Group: UNTITLED Workfile: UNTITLED:Untitled\ -BXx erer hele e
Coyariance Matrix
[V|m[szIoh;m] [lelIName[Fleez!] |De‘ad v‘ [SnrtITlanspnsel[ﬂltﬂ'—ISmp 0358711 28.5421 0.0000
9714.700000000001 Loefficient Diagnostics » 0.046473  -8.788259 0.0000
B 51 52 | Residual Diagnostics » Correlogram - Q-statistics...
obs S1 52 - Stability Diagnostics 3 Correlogram Squared Residuals..,
1981 9714700 49.90000
1962 1026410 56.50000 Label (=g et =( =y L)
1983 8107.170 63.50000 Tog o Seri ion LM Test..
1984 8088.060 63.50000 F-statistic T7.2334¢ -
1985 5424830 71.40000 Prob{F-statisfic) 0.000ppc _ Heteroskedasticity Tests...
1936 3269.360 72.30000
1937 3853520 82.40000
1988 4396.600 100.0000
1989 5840.530 108.3000
I 1990 4700.030 161.2000
1991 RG7 RANN 4R1 annn
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 4392406 Prob. F(2,16) 0.0302
Obs*R-squared 7.088867 Prob. Chi-Square(2) 0.02849
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