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400,000

Forecast: GDP_F

Actual: GDP
300,000 |
Forecast sample: 2004 2030
Adjusted sample: 2005 2030

200,000 | Included observations: 26

100,000 | ///_J

Root Mean Squared Error  96930.24
Mean Absolute Error 85546.39
Mean Abs. PercentError  41.38777
Theil Inequality Coefficient 0.316692

Bias Proportion 0.778906

Variance Proportion 0.180174

-100,000 e — Covariance Proportion  0.040920
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Dependent Variable: D(M2)

Method: ARMA Maximum Likelihood (BFGS)

Date: 05/19/20 Time: 16:22

Sample: 2005 2019

Included observations: 15

Convergence achieved after 62 iterations

Coefficient covariance computed using outer Product of gradients

Variable Coefficient  Std. Error t-Statistic ~ Prob.

C 6451.651  917.3573 7.032866  0.0001

AR(1) 0.870221 0.604089 1.440552  0.1877

AR(2) -0.272181  1.007091 -0.270265  0.7938

AR(3) 0.421271 0.747644 0.563464  0.5886

AR(4) -0.658922  0.210650  -3.128047  0.0141
MA(1) -0.999967  8573.460 -0.000117 0.9999
SIGMASQ 9449385.  1.47E+10  0.000644 0.9995
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Method: ARMA Maximum Likelihood (BFGS)
Date: 05/19/20 Time: 17:23

Sample: 2005 2019

Included observations: 15

Convergence achieved after 7 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient  Std. Error  t-Statistic Prob.
C 160056.6 54732.04 2.924367 0.0118
AR(1) 0913698  0.120871  7.559297  0.0000
SIGMASQ 1.07E+09 5.63E+08 1.903487 0.0794
R-squared 0.775140 Mean dependent var 181150.3
Adjusted R-squared  0.740546 S.D. dependent var 71309.15
S.E. of regression 36322.45 Akaike info criterion 24.11817
Sum squared resid  1.72E+10 Schwarz criterion 24.26303
Log likelihood -189.9454 Hannan-Quinn criter. 24.12559
F-statistic 22.40690 Durbin-Watson stat 1.426212
Prob(F-statistic) 0.000061
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