Eloaywyec kat mpootaoia EyxWpLoc

TTapaywyng
(10.5, 12.3, 12.4)



Vi = Bo + By Xyp + BoXop + By Xap t By Xy t P Xsp + fg Xgp + Uy

Y, = log(Eioaywyss Kivas XAwpiodyov Bapiov)

X1 = log(Z1opaywyn Xnuixav)

X, = log(Z1opaycwyn Bev{ivng)

X5 = 10g(3)

X, = 6M Ilp1v ty KotdBeon aopotiotikeoy antidumping
X5 = OM Metd tn Kotabson

Xgt = OM Meta tn Ostin Amopoon



Dependent Variable: LCHINA _IMPORTS

Method: Least Squares
Sample: 1978:02-1988:12 (131)

Variable
C
LCHEM_PROD
LGAS
LEXCHANGE
BEF _FILINGG6
AFT _FILINGG6
AFT _DECG6

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

LS LCHINA_IMPORTS

Coefficient

-17.80
3.12
0.20
0.98
0.06

-0.03
-0.57

0.30
0.27
0.60
44.25
-114.79
9.06
0.00

Std. Error
21.05
0.48
0.91
0.40
0.26
0.26
0.29

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

Hannan-Quinn criter.

Durbin-Watson stat

Command Window:

C LCHEM _PROD LGAS LEXCHANGE BEF._FILING6 AFT_FILING6 AFT_DEC6

t-Statistic

-0.85
6.50
0.22
2.46
0.23

-0.12

-1.98

Prob.
0.40
0.00
0.83
0.02
0.82
0.90
0.05

6.17
0.70
1.86
2.01
1.92
1.46



Pevoouetalbintéc: X4(t), X5(t), x6(t)

6M Metd v Katdfeon { (])' v t & [Oxr. °83, Map.”84]

6M Tpwv v Kezdbeon :{ (1) vt € [Map. *83, Ser. *83]

E . 9 .’
6M Metd T Octikn) ATOQao™ = 1yt € [Okr. ’84, Map.’85]

0
* 6M Metd v Katdbeon ——> Aonuovtn
e 6M Ilpwv v Kotdbeon =——> Aonuovin
* 6M Metd ™ Ogtikn Andépacn ——> 2TOTIGTIKQ GTJLLOVTIKT).

Owovouikn onuacio: Metafoln kata 100[exp(-.566)-1] =-43.2%



‘EAeyyoc yla avtoovoxetion 3ou Babuou

[TaAvopouovue:
U, =yx +pU_ +poU_,+ ol 5+,

F=5.08,B.e.=(3,12) = p=.0023 => Amoppintovpue
HO



Dependent Variable: UHAT
Method: Least Squares
Sample (adjusted): 1978:06-1988:12 (128)

Variable Coefficient Std. Error i-Statistic Prob.

C 0.01 0.05 0.12 0.90
UHAT(-1) 0.21 0.09 2.40 0.02
UHAT(-2) 0.13 0.09 1.40 0.16
UHAT(-3) 0.12 0.09 1.32 0.19
R-squared 0.11 Mean dependent var 0.01

Adjusted R-squared 0.09 S.D. dependent var 0.58
S.E. of regression 0.56 Akaike info criterion 1.70
Sum squared resid 38.67 Schwarz criterion 1.79

Log likelihood -105.02 Hannan-Quinn criter. 1.74
F-statistic 5.08 Durbin-Watson stat 1.96
Prob(F-statistic) 0.00

Command Window:
series uhat=resid
LS UHAT C UHAT(-1) UHAT(-2) UHAT(-3)



Enavektipnon pe Cochrane-Orcutt

Vi = Bo + By Xyo + BoXop + By Xap + By Xy + P Xs + fg Xgp + Uy

V. = log(Eroaywyis Kivag)

X1 = log(Zlopaywyn Xnuikav)

X, = log(Zlopaywyn Bev{ivng)

X3t = 109($)

X4 = OM llp1v tn KatdOson

Xs; = 6M Meta tn KoraOson

Xgt = OM Meta th Octinny Amopoon



Dependent Variable: LCHINA_IMPORTS
Method: Least Squares
Sample (adjusted): 1978:03-1988:12 (130)

Variable Coefficient Std. Error -Statistic Prob.
C -37.32 23.61 -1.58 0.12
LCHEM_PROD 2.95 0.65 4.55 0.00
LGAS 1.05 1.01 1.05 0.30
LEXCHANGE 1.14 0.52 2.20 0.03
BEF_FILING6 -0.02 0.32 -0.05 0.96
AFT_FILING6 -0.03 0.33 -0.10 0.92
AFT_DEC6 -0.58 0.35 -1.67 0.10
AR(1) 0.29 0.09 3.32 0.00
R-squared 0.35 Mean dependent var 6.18
Adjusted R-squared 0.32 S.D. dependent var 0.70
S.E. of regression 0.58 Akaike info criterion 1.80
Sum squared resid 40.76 Schwarz criterion 1.98
Log likelihood -109.07 Hannan-Quinn criter. 1.87
F-statistic 9.53 Durbin-Watson stat 2.06
Prob(F-statistic) 0.00
Inverted AR Roots 29

Command Window:
LS LCHINA IMPORTS C LCHEM PROD LGAS LEXCHANGE BEF FILING6 AFT FILING6 AFT DEC6 AR(1)



