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B 8 caa Al oy 4K @ aliall b Lteabie duai o V) Ll ) ded 8
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Ladsie Uld cidye a8 3 3adl 8 el )30 cipoball Heki jlue oo Wl
21275 )i L WBIA @l paball ded Jaugie iy s 20111980 5 58l 4l
A s 1sad dael 3 il palall Lo ciia A Al gd 2012 dw Wl ($o sl
$osale 1710.40 Y 2019 Giw 400 sail) 2 glatl ¥ 23§y gule 1400 (00 )
Al A jal) il i) Cuagal
Pd Jal) B adiaal) g gadl g o piiall aaas -1

Ay gaill e duel 30l jaliall Y Al dul il Agdae DA o
Zisai g Al odgd V) Zigall o Wi sl i) a8 Db
G AY) Dbl el 7 3lailly 3 jle allexinl Aalud |10 S Jasi) g lad
238 4 Lo ) AiLia Ly Al Gy latl) 4las Lal U8 5 3 5l (e JulBY o240 G
Glle LG Glarally daly Gus G Glaaall 5 Ja ile glaa (e Gl
oo daslll (B s) () sdiall Unddl dgan W ek g Gugaad)  Saelipall alail
S A 8 VAR zisa o adiein Gl VAR S jlaaiY) iy cilgaial

el Jlaal) &l Gulie o Al gala®BYl gl e dael ) 30 & jaliall
GDP = f(AgrExprt)

Syl Jadll Ul = GDP

449\))5\ Q\JJM\ = AgrExprt

tIA Jaady) plad zdsal 3ds Al Aud jal -2
p Ag ) i) A o -

pladinly Al Aul all & guia 9o (finie 31 Cptiludual) Ay ) S8l Al )3y o st
dan uaal am (PP) G punld olialy (ADF) ausall Jleb Sio s
a3 2y (Chwarz s Ackaik s sbed dad il e lely dlule JS3 Ay el
o Bl eloal Ay g Yl %5 6 e die 8 e Ciluludl cuilS 1Y) L
sy da
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ADF (s JLia) Jlaaialy daia 3l Jedlad) 4 ) jiia) Lad) gilii :(10) a8 Jsand

Jhaiay) daal) 2l ADF jlaa) |t
%] ~4.211868
0.7743 %5 -3.529758 | -1.601180 GDP g
%10 ~3.196411 =
%] 421868 1
9
0.5655 %5 -3.529758 | -2.033048 | AgrExprt
%10 ~3.196411
%1 ~4.219126
0.0003 %5 ~3.533083 | -5.562451 GDP 9
%10 -3.198312 3,
%] ~4.219126 2
o
0.0000 %S5 -3.533083 | -9.184925 | AgrExprt | 3
%10 -3.198312

(11-8-5-2:Gadkall) Eviews 10 gl cila da o lalaie) 4llal) das) ¢ 1 jduaall

o oiluladl b ADF sl alaaiulyy Jsasll <0 Dla e

die daal dedll e LS dygeadd) Al G il s siuadl Yo o e

O ez ally clig dll ol a) Lediul lae %105 %5 Yol iy sisd

oSl da all adll e i) A gene Al J5Y1 GUE de e cpilulal

(GDP) _laddl syl ol (e JS ol adle 5 %105 %5 %ol & stune 2ie

o AalSia el sl J5Y) Al die 5 e (AQrEpXIt) dael 3l <l jaliall
J(1) JsY)asal

P Jaady) plad zisal Al A 0 paai —q

hlael (VAR) _lial Jlesiuly z3saill 13gd alill cila jo i ety o
SCAIC ke e
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Easalll LTl LAl Ay o aaad 1(11) ady Jaad
VAR Lag Order Selection Criteria
Endogenous variables: GDP AGREXPRT
Exogenous variables: C
Date: 09/11/22 Time: 10:52
Sample: 1980 2019
Included observations: 37

Lag LogL LR FPE AlC SC HQ
0 -720.1523 NA 3.08e+14  39.03526  39.12234  39.06596
1 -655.8500 118.1771* 1.18e+13* 35.77568* 36.03691* 35.86777*
2 -652.5650  5.682277  1.23e+13  35.81432 36.24971 35.96782
3 -648.0806  7.271883  1.21e+13  35.78814  36.39768  36.00303

* indicates lag order selected by the criterion
LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error
AIC: Akaike information criterion
SC: Schwarz information criterion
HQ: Hannan-Quinn information criterion

Eviews 10 gl p Ao lalaic) 4Ual) das) e 2 jdadl)
PR JA;U\ day ol Dlel daaidl Eviews10 @AUJ.; Glayiae Je el

Eua SC5 AIC Garall (e SV ad J8 Jass LY 1 daall & daall Gil
.36.03691=SC 5 35.77568=AlC
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g salll pads —»
meliny e sldeYl VAR 3 syl gled zlsed iy a0
teh WS il & yeda g Eviews10
VAR S Jaady) plad gigal paii :(12) ad, Jsand

Vector Autoregression Estimates

Date: 09/11/22 Time: 10:51

Sample (adjusted): 1982 2019

Included observations: 38 after adjustments
Standard errors in () & t-statistics in [ ]

GDP AGREXPRT
GDP(-1) 1.042187 0.005200
(0.17583) (0.00225)
[ 5.92726] [2.31227]
GDP(-2) 0.034043 -0.003639
(0.20529) (0.00263)
[ 0.16583] [-1.38625]
AGREXPRT(-1) -15.41034 0.503782
(13.1641) (0.16835)
[-1.17064] [ 2.99240]
AGREXPRT(-2) -1.678375 0.431512
(14.5270) (0.18578)
[-0.11553] [ 2.32265]
C 2212.247 -83.29604
(5386.43) (68.8865)
[ 0.41071] [-1.20918]
R-squared  0.940169 0.842298
Adj. R-squared  0.932917 0.823182
Sum sq. resids  7.89E+09 1289772.
S.E. equation  15458.47 197.6967
F-statistic ~ 129.6389 44.06378
Log likelihood  -417.7839 -252.1351
Akaike AIC 22.25178 13.53342
Schwarz SC  22.46725 13.74890
Mean dependent  98836.02 396.5663
S.D. dependent  59684.35 470.1502
Determinant resid covariance (dof adj.) 9.12E+12
Determinant resid covariance 6.88E+12
Log likelihood -669.4685
Akaike information criterion 35.76150
Schwarz criterion 36.19245
Number of coefficients 10

Eviews 10 gl p Ao lalaic) 4Ual) das) e 2 jdadl)
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g asalll (lasy) apill

Jolay sl daaill Julee o 1305 A gie 68 73 5aill 305 dpnailly
el Apilly QIS 5 e 30 <l jaliall 8 %84 5 o)l Jleay) w5l 3 %94
L cael 53l il jobiall 8 %82 5 %93 sl milill Zpully a1y 28 sl yyaail
Lsinay Blaty Lagdy ¢ b lid) Aol Hhailly Agie b &3 saill 440N 4y giadll o0
Labud 38 50 4Y VAR zisai saaii 8 55 Y LY Dl ally cul 68 e
cleall dalad g <l juaiall S jall o glull dul 0 e
relhadl A b Y jkad) -

A Bl Y s Al il e gUadD SN Jal pY) Qa8 adiad
CalS A Y ) A gine <) elad¥) o S 1Y L daady zigadll a8
(¢UasD Juauiia 13 Jalii ) 53 5 pae =Hg) G sbeall dova il daay J i 4 sine

sUaddU 3N Bl ) Jsal Al Sl 1(04) a8, i)

Autocorrelations with Approximate 2 Std.Err. Bounds

Cor(GDP,GDP(-i)) Cor(GDP,AGREXPRT(-i))
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Eviews 10 gl n Ao lalaic) 4Ual) das) e 2 jdaal)

GED Jlae Cpan 28 Bl I3 Lls Y e el o oy oDlel S
G Ahall G il daa aey Lo Ao gaae dfibias) dysine 3 Ll i 4iay
lbay Juluie 3 Lli ) 2sa g ae Lo ad
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i dsall) Juals B g Aluda 0l (uilad bl ase A L3 —o
35 g elhaal) cpls Gailas @l lial w8l 3aD) Jsaall 4 (e

s s s e
gUad¥) cpls (uilad Lasd) L 1 (13) a8, Joaad

VAR Residual Heteroskedasticity Tests (Levels and Squares)
Date: 09/11/22 Time: 11:29
Sample: 1980 2019
Included observations: 38

Joint test:
Chi-sq df Prob.
42.44125 24 0.0115

Individual components:
Dependent R-squared F(8,29) Prob.  Chi-sq(8) Prob.

resl*resl  0.383452 2.254511 0.0522 14.57118 0.0680
res2*res2  0.581977 5.046765 0.0005 22.11511 0.0047
res2*resl  0.174932 0.768579 0.6328 6.647425 0.5751

Eviews 10 gl p Ao lalaic) 4Ual) das) e 2 jdadl)

:GS‘QA.U\ DA Jlad) -
VAR (1) GSJAJS\ Lﬁ)b’éﬂu\ Jkadl Cﬁlﬁ (05) ezJ Je&

Inverse Roots of AR Characteristic Polynomial
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5 Jaly A Jlasiyl g 5ad 38 ) dgaall HEST duaSall ) odall 1B o ()
VAR (1) zisai of Jsii Gl dagiy canl gl oo Ji Aad ) Ll 2 5020
)R da il Bian Wile Akl
(VAR (1) 4Salina 4ad j3) zagaill S ol & glud) Judasig A ja =

O JSI DU il gl el Bail) Uad (b 43 3a5 0 (D Lad (a e
andi el ) eadl 8 ol Wi aa o315 cArgexprts GDP oy il

LAY el
AgriEXprt 4s) 3 <l jabal piial Usdl) ol 4 5o il :(14) ad, Jgaa
Period S.E. GDP AGREXPRT

1 197.6967 2.342540 97.65746
2 240.6537 17.36838 82.63162
3 281.6783 22.06658 77.93342
4 313.7823 29.49533 70.50467
5 342.0721 35.84702 64.15298
6 367.6449 42.33633 57.66367
7 391.3150 48.30985 51.69015
8 413.9472 53.69217 46.30783
9 435.9715 58.23217 41.76783
10 457.8262 61.78479 38.21521

(17:Galall) Eviews 10 gl cla jda o halais) Adlal) as) e 2 juuadl)

il Uad e %2.34 Zoudy yuiy GDP astie o Gl Jgaall (pe Jaadly

del )30 Glball g 3an A M %97.65 Jdilie dael 3l <l palball ol A

b %17.36 diy GDP asluy Cun 4l 5 58 3 dedia hgan Jasd o el

GV p Y Al oda iy Loy 30 il aliall 8 Chasd ) LD s

o8 J8 sl eyl @l o) Jsii %61.78 ds ) Juail 33l 5 il
el il g e daed 3l e jaliall 3y )
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GDP aal Moyl bl il Uadl) oyl 46 jas il 1(15) ady Jsaa

Period S.E. GDP AGREXPRT
1 15458.47 100.0000 0.000000
2 22198.50 98.16058 1.839422
3 27420.39 95.49294 4.507065
4 32089.38 91.55913 8.440865
5 36360.26 86.88432 13.11568
6 40393.48 81.62403 18.37597
7 44231.94 76.05409 23.94591
8 47909.22 70.37297 29.62703
9 51432.21 64.76568 35.23432

10 54801.24 59.37872 40.62128

(17: Galall) Eviews 10 galiy cila e o falaie) Ul das) oha : jiaaal)

Bl sie ol sl Uas e o) odlel Jsaadl DA e Bady
S 5 3 %100 A Jaww 4t ) s 3m @3 (GDP) ladl Jlea!
& %59.37 L daad 5 pilall 3 il dle ) Gallally fay 3 gl i (e Wil
G e GDP sl Jlayl mlll e cpls A sl Uad e 3 3 o
o Al sl e Ay ) 3 8 Tay 2 s (Argexprt) del 0 il jalall )
< pabiall Al 4y pandil) 308 o Jay Lee %040.62 daws alud 3 3kl 3 g
oo gl sl soa0 b ol Adlal sl 8 e Jlay) gl o del )
e ) ClS g
rdglaia) g *

55 Legie JS 0o 423l leaall Gy uaitall Alasial Jia 4liad Sl Jial
Jiall g edl bl JalSill g lad Gulad o cllaiu¥) sda o6 AV i)
(lgidly elie denall Gigan am e @ el Y ) Jie Al
A e Aty (e padall Aladl jlate Gy 53 genll ) gl
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GDP (e aaillll clasall Argexprt adaiad 413 :(06) ad, Jsi
Response of AGREXPRT to GDP
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%125 A sa 5 puilall didl 8 ad Al o laial
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Response of GDP to AGREXPRT
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Dlaiey ¥V Al DA Aol 30 loball 8 daaae Gigaa o daadls
Gl gl DA Jadd) Jla¥) @l 4 okl ) gl caaly Slee Gl al
e Jail oo ¥ Aty ol ozl s %165 %0 Gp a8 AEaD el
S dpaal b Ll

oo aad Al g daddl Jeal) =il ciloral 5 Sl LVl a5 il s
iy dphaiil) @ paliall o ading ibgl oladly) o Sliel ladill jleu) ol
Ag o dplad) il 8 QlE 1 el bl ) o0 %97 () i
LS e 30 il paliall aaa 4 il g Al g Uadl Lead Lay dpaliai®y) cileUadl)
Dmadi 4 Aol 3 @lpalall 4 clauall deal Alay Ll gl b A
Aaiillg (i alu 50 L O il e el ea) illl 4l el il
colaall Jlaay) =Ll aas apad 8 Sl sally JJaas Y Gl 50 cl bl o
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dadbue 4t s &l s 2019-1980 4l yall 3 538 Ak Ladiing Jun 45K
Al s a5 %477 dpwi L aa S AN il jaliall Al 30 il bl

2019 diw & gl 5 il AT Jdgsaal g5 e V) (3iam
& M plhill dalll dminy GuSad Aol G alall Ay
Guad b Aol 3l eetill Gl delad aae oo (uSad Ally 5 3ad
slhe] axe I aan @l daly Ylea) (A3 gladll 48 53l st sall (5 il
Gl Jlad gdyy cacall Cilulius dyseil el il g g ladll 13gd  taill Loy
8 Agiial) 3 Y il Al WS o) clig aadl g jla el alall a5 ) g e
Laplal) o) pall lally iy aall Jo¥1 ol iy g3 aD p Ul (s
A el e i Al dpaladl 5 49 5l
b 4l Laa) Y
tsk Lo ) Jaa il 5 a8 A jal) Gedie b da i) il il ety Led
o LSl dadus Aadl g Ao ) il Ao el Jeadt A dpa i) —4
O Ade LaSE Lo clld g 10 30 Jlaad) B aga Jdaay A0 ulad ) Jgal)
o)l b Gl e il 3all B aD) gl adly Aul oy DA
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e 3 )k

Gl 2 50 35S0 T oY) (o A Janl) a8 Apaiil) ¢ punsm el e
- oleal

ALy Ay paadh sl (gaba®B) gaill Jal o calal dana. daa 5 glug ) Olays @l
2021 adall (" g il s yall Filaial)

J-Y Capul et O. Garnier, Dictionnaire d’économie et de sciences sociales,
Hatier, 2011
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Null Hypothesis: GDP has a unit root

Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.507707 0.8789
Test critical values: 1% level -3.610453
5% level -2.938987
10% level -2.607932
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP)
Method: Least Squares
Date: 09/11/22 Time: 10:10
Sample (adjusted): 1981 2019
Included observations: 39 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
GDP(-1) -0.021100 0.041560 -0.507707 0.6147
C 5304.437 4597.455 1.153777 0.2560
R-squared 0.006918 Mean dependent var 3318.490
Adjusted R-squared -0.019922 S.D. dependent var 14938.45
S.E. of regression 15086.51 Akaike info criterion 22.13091
Sum squared resid 8.42E+09 Schwarz criterion 22.21622
Log likelihood -429.5527 Hannan-Quinn criter. 22.16152
F-statistic 0.257766 Durbin-Watson stat 1.843671

Prob(F-statistic) 0.614672
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Null Hypothesis: GDP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.601180 0.7743
Test critical values: 1% level -4.211868
5% level -3.529758
10% level -3.196411
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP)
Method: Least Squares
Date: 09/11/22 Time: 10:13
Sample (adjusted): 1981 2019
Included observations: 39 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
GDP(-1) -0.119771 0.074802 -1.601180 0.1181
C 2436.482 4863.155 0.501008 0.6194
@TREND("1980") 607.7461 386.3375 1.573096 0.1244
R-squared 0.070792 Mean dependent var 3318.490
Adjusted R-squared 0.019169 S.D. dependent var 14938.45
S.E. of regression 14794.57 Akaike info criterion 22.11571
Sum squared resid 7.88E+09 Schwarz criterion 22.24368
Log likelihood -428.2564 Hannan-Quinn criter. 22.16163
F-statistic 1.371336 Durbin-Watson stat 1.787742

Prob(F-statistic) 0.266706
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Null Hypothesis: GDP has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 0.898064 0.8979
Test critical values: 1% level -2.625606
5% level -1.949609
10% level -1.611593
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP)
Method: Least Squares
Date: 09/11/22 Time: 10:15
Sample (adjusted): 1981 2019
Included observations: 39 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
GDP(-1) 0.019697 0.021933 0.898064 0.3748
R-squared -0.028811 Mean dependent var 3318.490
Adjusted R-squared -0.028811 S.D. dependent var 14938.45
S.E. of regression 15152.11 Akaike info criterion 22.11497
Sum squared resid 8.72E+09 Schwarz criterion 22.15763
Log likelihood -430.2420 Hannan-Quinn criter. 22.13028

Durbin-Watson stat 1.853706
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Null Hypothesis: D(GDP) has a unit root

Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.620701 0.0000
Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP,2)
Method: Least Squares
Date: 09/11/22 Time: 10:16
Sample (adjusted): 1982 2019
Included observations: 38 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(GDP(-1)) -0.937218 0.166744 -5.620701 0.0000
C 3134.105 2551.777 1.228205 0.2273
R-squared 0.467395 Mean dependent var -135.4176
Adjusted R-squared 0.452600 S.D. dependent var 20701.16
S.E. of regression 15316.06 Akaike info criterion 22.16239
Sum squared resid 8.44E+09 Schwarz criterion 22.24858
Log likelihood -419.0854 Hannan-Quinn criter. 22.19305
F-statistic 31.59228 Durbin-Watson stat 1.985778

Prob(F-statistic) 0.000002
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Null Hypothesis: D(GDP) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.562451 0.0003
Test critical values: 1% level -4.219126
5% level -3.533083
10% level -3.198312
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP,2)
Method: Least Squares
Date: 09/11/22 Time: 10:17
Sample (adjusted): 1982 2019
Included observations: 38 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(GDP(-1)) -0.942821 0.169497 -5.562451 0.0000
C 1440.827 5334.709 0.270085 0.7887
@TREND("1980") 83.55249 230.3168 0.362772 0.7190
R-squared 0.469390 Mean dependent var -135.4176
Adjusted R-squared 0.439069 S.D. dependent var 20701.16
S.E. of regression 15504.20 Akaike info criterion 22.21127
Sum squared resid 8.41E+09 Schwarz criterion 22.34055
Log likelihood -419.0141 Hannan-Quinn criter. 22.25726
F-statistic 15.48090 Durbin-Watson stat 1.983055

Prob(F-statistic) 0.000015
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Null Hypothesis: D(GDP) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.447833 0.0000
Test critical values: 1% level -2.627238
5% level -1.949856
10% level -1.611469
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP,2)
Method: Least Squares
Date: 09/11/22 Time: 10:19
Sample (adjusted): 1982 2019
Included observations: 38 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(GDP(-1)) -0.890533 0.163466 -5.447833 0.0000
R-squared 0.445077 Mean dependent var -135.4176
Adjusted R-squared 0.445077 S.D. dependent var 20701.16
S.E. of regression 15420.94 Akaike info criterion 22.15080
Sum squared resid 8.80E+09 Schwarz criterion 22.19390
Log likelihood -419.8653 Hannan-Quinn criter. 22.16614

Durbin-Watson stat 1.992371
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Null Hypothesis: AGREXPRT has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 1.054794 0.9964
Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(AGREXPRT)
Method: Least Squares
Date: 09/11/22 Time: 10:31
Sample (adjusted): 1982 2019
Included observations: 38 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
AGREXPRT(-1) 0.101939 0.096644 1.054794 0.2987
D(AGREXPRT(-1)) -0.419311 0.178581 -2.348023 0.0247
C 18.71562 47.10049 0.397355 0.6935
R-squared 0.136359 Mean dependent var 41.10000
Adjusted R-squared 0.087008 S.D. dependent var 223.7289
S.E. of regression 213.7744 Akaike info criterion 13.64338
Sum squared resid 1599482. Schwarz criterion 13.77266
Log likelihood -256.2242 Hannan-Quinn criter. 13.68937
F-statistic 2.763038 Durbin-Watson stat 2.095088
Prob(F-statistic) 0.076884
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Null Hypothesis: AGREXPRT has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.033048 0.5655
Test critical values: 1% level -4.211868
5% level -3.529758
10% level -3.196411
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(AGREXPRT)
Method: Least Squares
Date: 09/11/22 Time: 10:33
Sample (adjusted): 1981 2019
Included observations: 39 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
AGREXPRT(-1) -0.250180 0.123057 -2.033048 0.0495
C -111.5340 72.07968 -1.547371 0.1305
@TREND("1980") 11.78961 4.446729 2.651300 0.0118
R-squared 0.163570 Mean dependent var 35.52308
Adjusted R-squared 0.117102 S.D. dependent var 223.4958
S.E. of regression 210.0026 Akaike info criterion 13.60592
Sum squared resid 1587640. Schwarz criterion 13.73389
Log likelihood -262.3155 Hannan-Quinn criter. 13.65183
F-statistic 3.520037 Durbin-Watson stat 2.418974
Prob(F-statistic) 0.040154
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Null Hypothesis: AGREXPRT has a unit root
Exogenous: None

Lag Length: 1 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 1.794787 0.9806
Test critical values: 1% level -2.627238
5% level -1.949856
10% level -1.611469
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(AGREXPRT)
Method: Least Squares
Date: 09/11/22 Time: 10:34
Sample (adjusted): 1982 2019
Included observations: 38 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
AGREXPRT(-1) 0.127585 0.071087 1.794787 0.0811
D(AGREXPRT(-1)) -0.435851 0.171618 -2.539654 0.0156
R-squared 0.132462 Mean dependent var 41.10000
Adjusted R-squared 0.108364 S.D. dependent var 223.7289
S.E. of regression 211.2593 Akaike info criterion 13.59525
Sum squared resid 1606698. Schwarz criterion 13.68143
Log likelihood -256.3097 Hannan-Quinn criter. 13.62591

Durbin-Watson stat

2.105718
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Null Hypothesis: D(AGREXPRT) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -8.516660 0.0000
Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(AGREXPRT,2)
Method: Least Squares
Date: 09/11/22 Time: 10:36
Sample (adjusted): 1982 2019
Included observations: 38 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(AGREXPRT(-1)) -1.326767 0.155785 -8.516660 0.0000
o 51.89449 35.11215 1.477964 0.1481
R-squared 0.668305 Mean dependent var 8.065789
Adjusted R-squared 0.659091 S.D. dependent var 366.7033
S.E. of regression 214.1084 Akaike info criterion 13.62204
Sum squared resid 1650327. Schwarz criterion 13.70823
Log likelihood -256.8187 Hannan-Quinn criter. 13.65270
F-statistic 72.53350 Durbin-Watson stat 2.012127

Prob(F-statistic) 0.000000




(11) pd, @alal

Null Hypothesis: D(AGREXPRT) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -9.184925 0.0000
Test critical values: 1% level -4.219126
5% level -3.533083
10% level -3.198312
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(AGREXPRT,2)
Method: Least Squares
Date: 09/11/22 Time: 10:37
Sample (adjusted): 1982 2019
Included observations: 38 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(AGREXPRT(-1)) -1.409387 0.153446 -9.184925 0.0000
C -82.56424 71.06345 -1.161838 0.2532
@TREND("1980") 6.692099 3.119815 2.145031 0.0390
R-squared 0.706844 Mean dependent var 8.065789
Adjusted R-squared 0.690092 S.D. dependent var 366.7033
S.E. of regression 204.1414 Akaike info criterion 13.55116
Sum squared resid 1458580. Schwarz criterion 13.68044
Log likelihood -254.4720 Hannan-Quinn criter. 13.59716
F-statistic 42.19517 Durbin-Watson stat 2.100388
Prob(F-statistic) 0.000000
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Null Hypothesis: D(AGREXPRT) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -8.259500 0.0000
Test critical values: 1% level -2.627238
5% level -1.949856
10% level -1.611469
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(AGREXPRT,2)
Method: Least Squares
Date: 09/11/22 Time: 10:38
Sample (adjusted): 1982 2019
Included observations: 38 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(AGREXPRT(-1)) -1.293021 0.156550 -8.259500 0.0000
R-squared 0.648179 Mean dependent var 8.065789
Adjusted R-squared 0.648179 S.D. dependent var 366.7033
S.E. of regression 217.5083 Akaike info criterion 13.62831
Sum squared resid 1750464. Schwarz criterion 13.67141
Log likelihood -257.9380 Hannan-Quinn criter. 13.64365

Durbin-Watson stat 1.966776
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Vector Autoregression Estimates
Date: 09/11/22 Time: 10:51
Sample (adjusted): 1982 2019

Included observations: 38 after adjustments
Standard errors in () & t-statistics in [ ]

GDP AGREXPRT
GDP(-1) 1.042187 0.005200
(0.17583) (0.00225)
[ 5.92726] [2.31227]
GDP(-2) 0.034043 -0.003639
(0.20529) (0.00263)
[ 0.16583] [-1.38625]
AGREXPRT(-1) -15.41034 0.503782
(13.1641) (0.16835)
[-1.17064] [ 2.99240]
AGREXPRT(-2) -1.678375 0.431512
(14.5270) (0.18578)
[-0.11553] [ 2.32265]
C 2212.247 -83.29604
(5386.43) (68.8865)
[ 0.41071] [-1.20918]
R-squared 0.940169 0.842298
Adj. R-squared 0.932917 0.823182
Sum sq. resids 7.89E+09 1289772.
S.E. equation 15458.47 197.6967
F-statistic 129.6389 44.06378
Log likelihood -417.7839 -252.1351
Akaike AIC 22.25178 13.53342
Schwarz SC 22.46725 13.74890
Mean dependent 98836.02 396.5663
S.D. dependent 59684.35 470.1502
Determinant resid covariance (dof adj.) 9.12E+12
Determinant resid covariance 6.88E+12
Log likelihood -669.4685
Akaike information criterion 35.76150
Schwarz criterion 36.19245

Number of coefficients 10
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Variance
Decomposition
of GDP:
Period S.E. GDP AGREXPRT
1 15458.47 100.0000 0.000000
2 22198.50 98.16058 1.839422
3 27420.39 95.49294 4.507065
4 32089.38 91.55913 8.440865
5 36360.26 86.88432 13.11568
6 40393.48 81.62403 18.37597
7 44231.94 76.05409 23.94591
8 47909.22 70.37297 29.62703
9 51432.21 64.76568 35.23432
10 54801.24 59.37872 40.62128
Variance
Decomposition
of AGREXPRT:
Period S.E. GDP AGREXPRT
1 197.6967 2.342540 97.65746
2 240.6537 17.36838 82.63162
3 281.6783 22.06658 77.93342
4 313.7823 29.49533 70.50467
5 342.0721 35.84702 64.15298
6 367.6449 42.33633 57.66367
7 391.3150 48.30985 51.69015
8 413.9472 53.69217 46.30783
9 435.9715 58.23217 41.76783
10 457.8262 61.78479 38.21521

Cholesky Ordering: GDP AGREXPRT
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Response to Cholesky One S.D. (d.f. adjusted) Innovations

Response of GDP to GDP
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VAR Residual Normality Tests
Orthogonalization: Cholesky (Lutkepohl)
Null Hypothesis: Residuals are multivariate normal
Date: 09/11/22 Time: 11:18
Sample: 1980 2019
Included observations: 38

Component Skewness Chi-sq df Prob.*
1 -1.074290 7.309297 1 0.0069
2 1.935044 23.71451 1 0.0000
Joint 31.02381 2 0.0000
Component Kurtosis Chi-sq df Prob.
1 6.083667 15.05592 1 0.0001
2 9.456044 65.99414 1 0.0000
Joint 81.05006 2 0.0000
Component  Jarque-Bera df Prob.
1 22.36522 2 0.0000
2 89.70865 2 0.0000
Joint 112.0739 4 0.0000

*Approximate p-values do not account for coefficient
Estimation
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VAR Granger Causality/Block Exogeneity Wald Tests

Date: 09/11/22 Time: 11:20
Sample: 1980 2019
Included observations: 38

Dependent variable: GDP

Excluded Chi-sq df Prob.
AGREXPRT 1.987004 2 0.3703
All 1.987004 2 0.3703
Dependent variable: AGREXPRT
Excluded Chi-sq df Prob.
GDP 7.924238 2 0.0190
All 7.924238 2 0.0190




