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4-West Java

5-Golan at al(2000)
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Autoregressive Distributed Lay Estimates
APDL{1,0,0,1,0) selected based on Schwarz Bayesian Criterion
b bt e e A R R e R o
Dependent wvariable is QT

Z6 observations used for estimation from 1357 to 1382
b bt e e A R R e R o

Begressor Coefficient Standard Error T-Ratio[Prob]
QT (-1} _37614 _1&1E5 Z_3E77[.032]
T -.004E5101 Loolvozz -Z.6494[.01¢&]
PCT 0044965 .ool17488 Z_571Z[.019])
TT 3EE1E-Z 10BEE-3 3.0773[.008]
TFTi-1} —.Z751E-3 .9854E-4 -£.8017[.012]
T -1.4733 _Ez313 —Z.81l63[.011]
C Z.L304 1.1453 Z_Z017[.041]
R R R TR LT R TR LS
B-Souared _FEDE3 BE-Bar-Soquared 62435
#.E. of Regression _E&E45 F-stat. Fi 7, 13 E_9353[_000]
Mean of Dependent Wariable L_791% S.I. of Dependent Wariable .9Lggs
Bezidual Sum of Scuares 6_191Z Ecuation Log-likelihood -18_2378
Akaike Info. Criterion -Z6_E378 Bchwarz Bayesian Criterion -31_E70Z
Dil-statistic 1.9838 Durbin's h-statistic 050444 [ 950]

o e L L e e

Diagmostic Tests
R R R TR LT R TR LS

* Test Statistics * LM Version * F Wersion *
b bt e e A R R e R o

* - - -
* A:Serial Correlation*CHS0Q | 1)= _4E97E-3[_983]*F{ 1, 17)= _Z8l0E-3[.987]*
* * * *
* B:Functional Form *CHEQ ¢ 1= _B3E983[_359]*F | 1, 17)= _LET4E[_4GE]*
* * +* *
* C:Normality *CHEQ( 2= 1.11z20[.8721% Not applicable &
* * * *
* D:Heteroscedasticity*CHEQ( 1= 95980 [.327]1*F( 1, z2d)= 91333347 *

B L T T LT T T T T e L L L T L T T T T bt e
ArLagrange multiplier test of residual serial correlation

E:Pamsey's RBEZET test using the sgquare of the fitted walues

C:Bazed on a test of skewness and kurtosis of residuals

L:Based on the regression of squared residuals on sgquared fitted walues
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Autoregressive Distributed Lag Estimates
ARDL1,1,0,0,0) selected based on Schwarz Bayesian Criterion
Bk L L T T T Pty
Dependent wariahle is LNQT

Z& observations used for estimation from 1357 to L38E
B R R Rk R T R R T T T T Py

DPegressor Coefficient Standard Error T-Patic[Prob]
LNQT (-1} 40643 11738 3_4GEZ6[.003]
LNPT -1.Z885 LEEOOE -E.1EZ1[.000]
LNPT (-1} _B&0ET J1z217a 7_0&33[.000]
LNPCT _43382 _El073 Z_0E87[.054]
LNTT J1&E1E 14157 1.1734[.255]
DT - 087330 _048725 -1.3218[.182]
E -.45354 1.E953 -.35013[.730]
B R R Rk R T R R T T T T Py
P-Scquared -8e078 D-Bar-Squared -8le20
5.E. of Regression .074374  F-stat. F{ &, 19) 19 E5766[.000]
Mean of Dependent Variable 1.742z2 2.D. of Dependent Variable .17ElE
Bezidual Sum of Soquares Slosg0 Ecuation Log-likelikhood 34 _L41Z
Akaike Info. Criterion £7.541Z Bchware Bayesian Criterion 23.137%
DW-=statistic 2.1667 Durbin's h-statistic -.53037[.598]

E L L L e e

Diammostic Tests
B R R Rk R T R R T T T T Py

u Test Statistics * LM Version u F Wersion u
B R R Rk R T R R T T T T Py

* * * *
* A:Serial Correlation*CHE(Q{ 1li= JF9ESE[.373]*FF 1, 1la)= _BEEEL[ . 461]*
* * * *
* B:Functional Form *CHEQ 1li= 73473391 *F 1, 1la)= _LE34E[.473]*
* * * *
* C:Normality *CHEQ( Z)= JOEREZEL.E1TYF Hot applicable &
* * * *
* D:Heteroscedasticity*CHSQ{ 1= 1.0371[.202]*F( 1, Z24)= LB970E[. 2E2]*

B R R Rk R T R R T T T T Py
A:Lagrange mualtiplier test of residual serial correlation
E:Ramsey's BESET test using the sgquare of the fitted walues
C:Based on a test of skewness and kurtosis of residuals

D:Eased on the regression of squared residuals on scuared fitted walues
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dutoregressive Distributed Lag Estimates
APDL(L,1,0,0,0) selected based on Schwarz Bayesian Criterion
L ok R e b R E b e b R L L b e ey
Dependent wariahle is LNQT

6 obserwvations used for estimation from 1387 to 138F
R R R R TR LT R LR LT EEL

Begressor Coefficient Standard Error T-Ratio[Prob]
LNQT (-1} 47235 _loL8E 3.991Z[.001]
LNPT =1.z237& _1330k =6.Z17E5[.000]
LNPT (-1} .B8Lke24d 11271 7.2181[.000]
LNPCT . 38685 .l5a30 Z.4345[.024]
LNTT 11717 _0Z1668 L._4074[.000]
T -.0E37&3 047160 =1.4793[.185]
R R R R TR LT R LR LT EEL
B-Squared 85987 BE-Bar-Sqguared 82483
S_E. of RBegression 073311 F-stat. Fi{ L, EZ0) 24 _L44ZF[.000]
Mean of Dependent Wariahle 1. 742Z 5.0, of Dependent Wariahle 17518
Pesidual S2um of Zquares .lo745 Equation Log-likelihood 24,4578
Akaike Info. Criterion ZE. 4576 Schwarz Bayesian Criterion 245333
DW-=ztatistic Z_1ZZ8 Durhin's h-statistic —-.37175[.710]

EE o e o e e o o e

Diammostic Testcs
o e e e e e e ak ok  b  o a  e h oe ae  e a e e k  ah a oh  ak  ohe  oh h h

& Test Statisties * LM Version e F Version e
L ok R e b R E b e b R L L b e ey

* + + +
* A:Serial Correlation*CHSQ( 1= _BETZ4[.468]*F( 1, 15)= _39327[. 5381
* * * *
* B:Functional Form *CHEQ 1y= L.0&39ES[.200]*F( 1, 19)= .0485230[.231]%
* + + +
* C:MNormality *CHSO 2= _SET734[.629)* Not applicahle ks
* * * *
* D:Heteroscedasticity*CHEQ 1= JBEL1B[.3223]*F( 1, Zd4)= B11ZE[. 32491

e e

A:Lagrange maltiplier test of residual serial correlation
E:Ramsey's BESET test using the sgquare of the fitted wvalues
C:Based on a test of skewness and kurtosis of residuals

D:Ea=zed on the regression of squared residuals on scuared fitted wvalues
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Estimated Long Puan Coefficients wusing the APDL Approach
APDL(L,1,0,0,0) selected based on Schwarz Bayesian Criterion
R N R R LR E LR LTS

Dependent wvariable is LHQT

Z6 obserwvations used for estimation from 1357 to 138Z
A A A A A A R T AL T A A I AL T A X AL TN XL L TN R LT XA R L LT F TR L LI XL AL L XA R AL XTI H L L

Pegressor Coefficient Standard Error T-Ratio[Prob]
LNEPT -_&53lg _30110 -2.1832[.041]
LNECT B3RS _E3Els Z_Z887[.03E5]
LNTT _Z0Z83 013079 15_5080[.000]
T —-_.1z077 _O7EEEZ -1 6646[_11Z]

e e e
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Error Correction Bepresentation for the Selected APDL Model
APDL(1,1,0,0,0) selected based on Echwarz Bayesian Criterion
R R R B & kS Rk T a T or
Dependent wvariable is 4ALNQT

Z6 observations used for estimation from 1357 to 138F
R T R b b T T T TR b L b e P B b R o

Degressor Coefficient Ztandard Error T-RPatioc[Prob]
dALNPT —-1.Z376 12305 -6 Z175[.000]
dLNPCT .3Eeak 15330 Z.4345[.024]
dALNYT 11717 _0DZle6s E.4074([_000]
dnT —_ 063763 . 0471&e0 —-1.4793[.154]
ecmi{-1) -.E77¢E Llogzz -E.4E25([.000]

B L e e e

List of additional temporary wariabhles created:
dLMQT = LHQT-LHQT (-1}

dLMPT = LMPT-LNPTi-1)

dLNPCT = LNPCT-LNPCT(-1}

ALNYT = LMYT-LNTT (-1}

dDbT = DT-DT (-1}

ecm = LNQT +  .65916*LNPT  -.66969*LNPCT  -.Z0Z83*LNY¥T +  .1z077*DT
R T R b b T T T TR b L b e P B b R o
B-Souared 83754 P-Ear-Squared _TRERE
S_E. of Pegression . 073311 F-stat._ Fi 4, Z1) 25 77L59[.000]
Mean of Dependent Wariakle -.013Z681 2.D. of Dependent Wariahle J1EEEE
Besidual Sum of Scares 10749 Euation Log-likelihood 34_4576
Akaike Info. Criterion £8.4576 Schwarz Bayesian Criterion 2456833
DW-statistic Z.lzza

R T R b b T T T TR b L b e P B b R o
B-Zquared and P-Bar-Scuared measures refer to the dependent wariable

ALHQT and in cases where the error correction model is highly

restricted, these measures could become negative.



