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Series: Residuals
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Dependent Variable: GDP

Method: MIDAS

Date: 11/13/21 Time: 22:32

Sample: 2005 2021

Included observations: 17

Method: PDL/Aimon (polynomial degree: 3)
[Automatic lag selection, maxlags: 4
Chosen selection: 4

Variable Coefficient Std. Error t-Statistic Prob.
C 79020.99 82828.98 0.954026 0.3589
GDP(-1) 0.893438 0.088923 10.04730 0.0000

Page: EX Series: EX(-5) Lags:4

PDLO1 4231.447 1357.836 3.116317 0.0089

PDLO2 -4368.751 1487.054 -2.937856 0.0124

PDLO3 890.9153 321.0006 2.775432 0.0168
R-squared 0.914750 Mean dependent var 198065.6
Adjusted R-squared 0.886333 S.D.dependentvar 65005.30
S.E. of regression 21916.25 Akaike info criterion 23.06777
Sum squared resid 5.76E+09 Schwarz criterion 23.31284
Log likelihood -191.0761 Hannan-Quinn criter. 23.09213
Durbin-Watson stat 2.448302

EX\EX(-5) Lag Coefficient Distribution

o] 753.6112
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2 -8565683
3 1011.088
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Model Selection Criteria Table
Dependent Variable: GDP
Date; 1122121 Time: 23:09
Sample: 2004 2021

Included observations: 17

Model SSR¥ LogL AC BIC HQ
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