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Wavelet Transformation for Seasonal GDP
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Augmented Dickey-Fuller test for unit root Number of obs = 80
—————————— Interpolated Dickey-Fuller ---------
Test % Critical 5% Critical 10% Critical
Statistic value value value
z()  -1.335  -4.084  -3.470  -3.162

D.wWave_GDP | Coef. Std. Err t P>|t]| [95% Conf. Interval]

_____________ St S e e Y e B e e e U SO S R
Wave_GDP |

L1. | -.0455658 .0341312 -1.34 0.186 -.1135439 .0224124

LD. | .1411871  .1150365 1.23 0.223 -.087928 .3703022

_trend | 39.33248  28.19447 1.40 0.167 -16.82166 95.48663

_cons | 2652.634  1503.075 1.76 0.082 -341.0007 5646.268

% _ Unit Root
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. dfuller D.LGDP, lags(l) regress

Augmented Dickey-Fuller test for unit root Number of obs = 79
—————————— Interpolated Dickey-Fuller ---------
Test 1% Critical 5% Critical 10% Critical

Statistic value value value

D2.LGDP | Coef. std. Err t P>t [95% Conf. Interval]
_____________ i e e L e e s e e s
LGDP |
LD. | -.8442151 .1450749 -5.82 0.000 -1.133157 -.5552733
LD2. | .0715122 .1148737 0.62 0.535 -.1572786 .3003029
|
_cons | .0098055 .0024708 3.97 0.000 .0048845 .0147265
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———————— EM al gorithm converged after 99 iterations ------------
EQ(1) MSM 2)-AR(1) nodel of DLGDP
Estination sanple: 1367 (1) - 1387 (2)
no. obs. per eq. 82
no. paraneters : 10 linear system: 2
no. restrictions : 1

—————————— matrix of transition probabilities ------
Regime 1 Regine 2

Regine 1 0. 8500 0. 7480

Regi ne 2 0. 1490 0. 2510

---------- reginme properties ----------------------

nCbs Prob. Duration
Regine 1 69.7 0. 8500 6. 66
Regi ne 2 12.3 0. 2510 1.33
---------- coefficients -------mmmmmmmmoi
Coef StdError t-val

Mean (Reg. 1) 2.2221  0.9308  2.3873
Mean (Reg.2) -0.2607  0.6294  -0.4142
DIl RGDP_1 -0.5455  0.4891  -1.1153
Dl RGDP_2 0.8784  0.2013  4.3636

Sum log likelihood for Normal distribution - M5(2)-Ar(1)-->-216.6122
Sum log likelihood for Normal distribution - M5(2)-Ar(1)-->-216.6122
Sum |l og likelihood for Normal distribution - MS(2)-Ar(1)-->-216.6122
Sum |l og likelihood for Normal distribution - MS(2)-Ar(1)-->-216.6122
Sum log likelihood for Normal distribution - M5(2)-Ar(1)-->-216.6122
Sum log likelihood for Normal distribution - MS(2)-Ar(1)-->-216.6122
Sum |l og likelihood for Normal distribution - MS(2)-Ar(1)-->-216.6122
Sum |l og likelihood for Normal distribution - MS(2)-Ar(1)-->-216.6122
Sum log likelihood for Normal distribution - MS(2)-Ar(1)-->-216.6122
Sum log likelihood for Normal distribution - MS(2)-Ar(1)-->-216.6122
Sum |l og likelihood for Normal distribution - MS(2)-Ar(1)-->-216.6122
Sum |l og likelihood for Normal distribution - MS(2)-Ar(1)-->-216.6122

**xxx MS Optimizations termnated. *****
Final |og Likelihood: -216.6122 Number of paranmeters: 10
----- > Final Paranmeters <-----

Paraneters in State 1:

AR param -> -0.54549 AR param (Std)-> 0.48916
Const ant -> 2.2221 Constant (Std)-> 0.93085
Std Dev -> 3.2532 Std Dev (Std)-> 0.6224

Parameters in State 2:

AR par am -> 0.87836 AR param (Std)-> 0.2013
Const ant -> -0. 2607 Constant (Std)-> 0.62946
Std Dev -> 1.3126 Std Dev (Std)-> 0.88861

—————— > Transition Probabilities Matrix <-----
0. 850 0.748




0. 149

0. 251




