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specification/Method/TSLS, # Affiivt AN 1EE, FmethodizHl & JF

A& HEfE 1 A 7R BRI T e 8, MAHiE“TSLS”, BIRE B/ —

Equation Specafication

E quation Specification:
Dependent variable followed by list of regressors including ARMA
and PDL terms. OR an explicit equation like Y=c[1]+c[2)%.

E stimation Settings:

Method: | LS - Least Squares [NLS and ARMA)

LS - Least Squares [NLS and AHMA
H TSLS - Two-Staqge Least Squares [TSHNLS and ARMA)

ARCH - Autoregressive Conditional Heteroskedasticity
GMM - Generalized Method of Moments

|BINARY - Binary choice [logit. probit. extreme value)
ORDERED - Ordered choice
CENSORED - Censored data (tobit) ;
EOUNTE- Integencounitdatas -t a0 o]
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HATSLSERIE E G, 2 HIL“Equation Specification”®] {5 HE .

Equation Specaification @

E quation S pecification:
,i. Dependent variable followed by izt of regressors including AR MA
E and PDL terms, OR an explicit equation lilke '=c{1]+c[2]%.

“Equation Speuflcatlﬂn”ﬁ%u«%ﬂﬁ/i‘%*D F—"HUORATEEM TR
A FSAEORATEZAREAF AN ETE, EViewsZ K& E
M ERIIELE. ARBERAWT: F—1HOE: “COMC GDP
COM(-1)) "; %A% OE. “C GOV COM(-1) INV(-1)’. Er, COM(-1),
INV( 1) B2 R iE AR ECOMATE A EINVIIRE )5 — 8 . %FE“OK“ &
oAt agE R, vl LLA R AN S AT .
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[, =—542.5631+0.5246Y, —0.3692/,  +u,,
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