
TUGAS VECM
1. Jawablah pertanyaan berikut
a. Tentukan stasionaritas dari variable berikut
[image: ]
b. Jelaskan apakah ada hubungan kointegrasi antara LPCE dan LDPI?
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c. Bagaimana menginterpretasi anda dari koefisien error correction berikut ini? 
[image: ]
d. Apakah model ECM tersebut valid? Jelaskan
2. Perhatikan contoh kedua output berikut ini
[image: ]Output I
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a. Bagaimana saudara mengintepretasikan masing-masing output I dan output II ? dimanakah perbedaan fundamentalnya?
b. Apakah output I menurut saudara telah sesuai dengan teori dan prosedur mendasar penentuan variabel independen? Berikan penjelasan.
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Dependent Variable: D(GDP)

Method: Least Squares

Date: 06/03/17 Time: 11:12

Sample (adjusted): 1950Q2 198104
Included observations: 127 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
c 1557017 1943646 8010804 0.0000
D(CONS) -0.157059 0112724 -1.393305 0.1661
D(INVEST) 1508640 0153195 9847827 0.0000
D(UNEMP) -27.11659 3435746 -7.892489 0.0000
ECT(-1) -0.011098 0.005570 -1.992458 0.0486
R-squared 0713301 Mean dependent var 19.30866
Adjusted R-squared 0703901 S.D. dependent var 2859667
SE. of regression 1556086 Akaike info criterion 8.365969
Sum squared resid 2954113  Schwarz criterion 8477945
Log likelihood -526.2390 Hannan-Quinn criter. 8411463
F-statistic 7588349 Durbin-Watson stat 1.749007

Prob(F-statistic) 0.000000





image1.png
BEROC: Basic Econometrics_Gujarati_Sth Ed-2008.pdf - Foxit Reader B = 8 =

HOME ~ COMMENT ~ VIEW  FORM  PROTECT  SHARE  HELP Q |Fnd PlE-4 b v

= ——
Start Basic Econometrics_Gujar... X Enterprise PDF Reader

sion are as follows:*!

2More technically, since Eq. (21.9.2) s a first-order difference equation, the so-called stability condi-
tion requires that |o| < 1.

*Another way of stating this is that the computed r value should be more negative than the critical t
value, which s not the case here. Hence the conclusion stays. Since in general & is expected to be
negative, the estimated  statistic will have a negative sign. Therefore, a large negative r value is
generally an indication of stationarity.

*'Higher-order lagged differences were considered but they were insignificant.

Part Four ~ Simultaneous-Equation Models and Time Series Econometrics

ALGDP, = 0.2677 + 0.0003¢ — 0.0352LGDP,_ + 0.2990ALGDP,_; + 0.1451 ALGDP,_; — 00621 ALGDP,_; — 0.0876ALGDP,

1=(24130) (2.2561) (~2.3443) (4.6255) (2.1575) (=0.9205) (~1.3438)
R2=0.1617  d=20075

The 1 (= 7) value of the lagged LGDP,_; cocfficient ( = 8) is —2.3443, which in absolute
terms is much less than even the 10 percent critical 7 value of —3.1378, again suggesting that
even after taking care of possible autocorrelation in the crror term, the LGDP serics is non-
stationary. (Note: The @trend command in £Views automatically generates the time or trend
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LPCE = —0.1942 + 10114LDPI,
= (-82328) (348.5429)
R2=09980 d=0.1558
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ALPCE, = 0.0061 + 02967ALDPL —  0.1223,
1= (9.6753) (6.2282) (~3.8461)
R*=0.1658  d=2.1496
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Dependent Variable: GDP
Method: Least Squares.

Date: 06/03/17 Time: 11:09
Sample (adjusted): 1950Q1 198104
Included observations: 128 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
c 1865.466 9258971 20.14766 0.0000
CONS 3.864473 0511684 7552454 0.0000
INVEST -7.652815 1669438 -4 584066 0.0000
UNEMP -90 42368 2253230 -4.013070 0.0001
R-squared 0.884495 Mean dependent var 2561216
Adjusted R-squared 0881700 S.D. dependent var 7557531
S E. of regression 2599390 Akaike info criterion 13.98952
Sum squared resid 8378469. Schwarz criterion 1407865
Log likelihood -891.3294 Hannan-Quinn criter. 1402573
F-statistic 3165153  Durbin-Watson stat 0.111401
Prob(F-statistic) 0.000000






 


TUGAS VECM


 


1.


 


J


awablah pertanyaan berikut


 


a.


 


Tentukan stasionaritas dari variable berikut


 


 


b.


 


Jelaskan apakah ada hubungan kointegrasi antara LPCE dan LDPI?


 


 


 


c.


 


Bagaimana menginterpretasi anda dari koefisien 


error correction


 


berikut ini? 


 


 


d.


 


Apakah model ECM tersebut valid


? 


Jelaskan


 


2.


 


Perhatikan contoh kedua output berikut ini


 


Output I


 


 


 


 


 


 


 


 


 


 


 


 




  TUGAS VECM   1.   J awablah pertanyaan berikut   a.   Tentukan stasionaritas dari variable berikut     b.   Jelaskan apakah ada hubungan kointegrasi antara LPCE dan LDPI?  

  

c.   Bagaimana menginterpretasi anda dari koefisien  error correction   berikut ini?      d.   Apakah model ECM tersebut valid ?  Jelaskan   2.   Perhatikan contoh kedua output berikut ini   Output I                        

