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YEARS |PCOMS GNP GCOMS COMS YEARE |[PCONS GNP GCOMNS CONS
1920 12.01 5415 817 2018 2001 711 3592 5.68 12.8
1981 13.85 3648 149 2534 2002 799 3236 6.36 1435
1982 2012 399Y 1489 3501 2003 10,09 2195 269 1278
1983 2209 3881 1veE6 3995 2004 1344 3668 .36 2231
1984 2521 4542 16.09 41.2 2005 18.75 4543 993 2872
1985 2612 4613 142 4042 2008 2421 6159 1021 3442
1986 27.09 4503 1694 4403 2007 3424 8577 1664 50.88
1987 2969 545 18.3 4799 2008 4115 1351 2191 63.06
1938 3259 6043 2019 5273 2009 58.34 11475 2352 38186
1939 5156 6356 1932 7089 2010 61.56 14011 2621 87.77
1990 816 17771 19.81 10141 20M 65.18 18551 3654 101.72
1991 0.38 04 0.0v 045 2012 BE.BY 219.06 3615 123.02
1992 03 055 004 035 2013 80.65 23358 4096 131.61
1993 032 103 0.05 037 2014 86.09 22711 4112 1372
1994 1360 389 0.1 146 2015 8286 16526 3112 12399
1995 536 1289 0.3 5.66 2016 89469 165.04 30.64 12532
1996 384 1043 0.25 41 2017 896.33 18578 3053 126.86
1997 B.38 2049 1.77 8.15 2018 88.99 22581 361 1381
1998 B.56 20234 264 102 2019 | 10039 23247 4513 14552
1999 G.74 3624 415 10389 2020 8461 17812 4072 13534
2000 6.55 4806 573 1227 2021 846 20563 3715 12175
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Dependent Variable: CONS
Method: Least Squares
Date: 0112424 Time: 1412
Sample: 1980 2021
Included observations: 42

Yariable Coefficient Std. Error t-Statistic Frob.
C 2411153 2877957 0.837800 0.4071
MNP 0610226 0.024366 2504333 0.0000
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Mull Hypothesis: U1 has a unit roat
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4 023710 0.0032
Test critical values: 1% level -3.600987
55 level -2.8935001
10% level -2 605836
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Null Hypothesis: U4 has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, madag=2)

Augmented Dickey-Fuller Unit Root Test on U4

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.140063  0.0557
Test critical values: 1% level -4.297073
5% level -3.212686
| 10% level -2. 7147676
|
Correlogram of U4
Correlogram of U4
Date: 01124724 Time: 20:50
Sample: 1930 1980
Included obsernvations: 11
Autocarrelation Partial Correlation AC PAC Q-5Stat  Prob
I /1 | I /1 | 1 0287 0287 11748 0278
I a I I I 2 0081 0010 1.3065 0520
I I I I 3 0012 -0.018 1.3091 0727
I [ I I [ I 4 -0.028 -0.030 1.3249 0.857
I I I I 5 -0.007 0011 13261 0832
I O I I I I 6 -0.071 -0.075 14713 0.861
I O I I (N I 7 -0161 -0134 24011 0934
[ I (I I 8 -0280 -0.217 61431 0631
(I — I (I I 9 -0.388 -0.303 17.482 0.042
I I I I .1 | 10 0.0586 0283 17934 0.056
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Dependent Variable: COMNST
Method: Least Squares
Date: 01724124 Time: 20:44
Sample: 1980 1990
Included observations: 11

Yariable Coefficient Std. Error t-Statistic Frob.
c 17.91013 6.665422 2687021 0.0249
GNP 0486382 0.093561 5.198666 0.0006
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Mull Hypothesis: D{COMNS) has a unit root
Exogenous: Canstant
Lag Length: O (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.679219 0.0000
Test critical values: 1% level -3.605593

5% level -2 836942

10% level -2 606857

Mull Hypothesis: D{GCONS) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.675636 0.0000
Test critical values: 1% level -3.6055893

5% level -2.936942

10% level -2.606857

Mull Hypothesis: D(PCONS) has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*

Algmented Dickey-Fuller test statistic -7 109277 0.0000
Test critical values: 1% level -3.605593
5% level -2.936942
10% level -2.606857
oy
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Mull Hypothesis: DIGMP) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Praob*

Augmented Dickey-Fuller test statistic -8.205249 0.0000
Test critical values: 1% level -3.605593

5% level -2.936942

10% level -2.606857

Dependent Variable: GCONS
Method: Least Squares

Date: 01/24/24 Time: 14:29
Sample: 1980 2021

Included observations: 42

Variable Coefficient Std. Error t-Statistic Prob.
C 2437922 1.069584  2.279317 0.0281
GNP 0.167872 0.009056 1853783  0.0000

Null Hypothesis: U2 has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.680079  0.0081
Test critical values: 1% level -3.600987

5% level -2.935001

10% level -2.605836
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Dependent Variable: PCONS
Method: Least Squares
Date: 01/24/24 Time: 14:36
sample: 1980 2021
Included observations: 42

Variable Coefficient 3td. Errar t-Statistic Prob.
C -0.027948 2265014 -0.012339 0.9902
GNP 0442356 0.019177 2306723 0.0000

Mull Hypothesis: L3 has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob*

Augmented Dickey-Fuller test statistic -4 020762 0.0032
Test critical values: 1% level -3.600987

5% level -2.935001

10% level -2.605836

Null Hypothesis: D(CONS1,2) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -0.884637 0.3025
Test critical values: 1% level -2.886101
5% level -1.995865
10% level -1.599088
o0
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Mull Hypothesis: D(GMNP1,2) has a unit root

Exogenous: Mone
Lag Length: 0 (Automatic - based on 3IC, maxlag=2)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic

-1.111468  0.2192

Test crifical values: 1% level -2.886101
A% level -1.995565
10% level -1.599088
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rHull Hypothesis: D(COMNS2) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4 517465 0.0062
Test critical values: 1% level -4 200056
5% level -3.175352
10% level -2. 728985

Mull Hypothesis: D(GMNPZ,2) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SI1C, maxlag=2)

t-Statistic FProb.*

Augmented Dickey-Fuller test statistic -5.037529 0.0036

Test critical values: 1% level -4 297073

5% level -3.212696

10% level -2 T7ATETE
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Mull Hypothesis: DIGMP3) has a unit root
Exogenous: Mone

Lag Length: 0 (Automatic - based an SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 3164376 0.0037
Test critical values: 1% level -2 717511

5% level -1.9644183

10% level -1.605603

Lag Length: O (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.864543 0.00041
Test critical values: 1% level -2. 728252
5% level -1.8966270
10% level -1.605026
Dependent Variable: CONS2
Method: Least Squares
Date: 01/25/24 Time: 00:37
Sample: 1991 2003
Included observations: 13
Variable Coefficient Std. Errar t-Statistic Prob.
C 1.376844 1.046837 1.315243 0.2152
GMP2 0.310366 0.043386 7.153545 0.00040
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