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Mull Hypothesis: RESIDO1 has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on 3IC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2 B6T428 0.0714
Test critical values: 1% level -3.920350
5% level -3.065585
10% level -2.673459
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(Prob) (t-student) e T
0.1778 1.4191 0.2178 i B e
0.0000 8.1862 0.3799 S8 Brae
0.2462 -1.2104 -0.088 Ko Jle5 B yae
0.0000 17.2735 20.5565 <ol gy
Durbin-Watson stat = 1.2688 R-squared = 0. 9500
F-statistic = 88.7456 Adjusted R-squared=0.9393

Srod g5 929 (o)

ool gloj (b oz Moz (s (Sianad 355 3929 puie (28 S (90 5 ) (293 5l (S
A (Saen K0 L lalles oS 05 00 (558 500 Sjle 4

Al 0 1.2688 Jow ygusly - 90 Hlaie el (aseice YoV Jouz (5138 b a5 joblen
300 Jol 4 o (Sorrdg3 Jowo a5 sl ] saimoylid g ol oo (oS lade a5

ol a1y ar(l) 5 ey oo S5 o gy Sygonr |y Joo (o (Shananogs s B3k sl

MLI‘SA P Sygeds Jde ddze Q)QT).} C"L"' W*‘SLS" aslsl

Joo (mesd (YY) Jguer

(Prob), ka1 °)L°T yadin

ro : o i
J (t-student) e -
0.0577 0.5730 0.1186 VSR JUNN




0.0000 6.8657 0.4089 S5 G pas
0.3144 -1.05 -0.0596 S J ) B pas
0.0000 11.3432 21.1368 i i
0.1106 1.7229 0.4031 AR(1)
Durbin-Watson stat = 1.826 R-squared = 0. 9576
F-statistic = 54.2114 Adjusted R-squared=0.9399
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Omitted Variable Test
Mull hypothesis: LNCC
Equation: EQ0A
Specification: LMGDF C LNOC LNGC
Omitted Variables: LMCC is not significant

Walue df Probability
t-statistic 1.210383 14 0.2462
F-ztatistic 1.465026 (1, 14) 0.2462
Likelihood ratio 1.791428 1 01808
F-test summary:

3um of 3q. df Mean Squares

Test SSR 0.002508 1 0.002508
Restricted 35R 0.026473 15 0.001765
Unrestricted SER 0.023965 14 0.001712
LR test summary:

Walue
Restricted LoglL 3315710
Lnrestricted LogL 3405282
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Heteroskedasticity Test White
Mull hypothesis: Homoskedasticity

F-statistic 0.826036 Prob. F(8,9) 0.6009
Obs*R-squared T.620900 Prob. Chi-Square(d) 04713
Scaled explained 55 1.441143 Prob. Chi-Square(3) 0.9936
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In(gdp) = 21.13 + 0.41In(GC) + 0.12In(0OC) + 0.4ar(1)
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4
Series: Residuals
Sample 2000 2017
3 Observations 18
Mean -3.08e-15
Median 0.007639
2 Maximum  0.053780
Minimum -0.053557
Std. Dev. 0.037546
1 Skewness -0.188386
. .. Kurtosis 1.625201
0 Jarque-Bera  1.524022
-0.06 -0.04 -0.02 0.00 0.02 0.04 0.06 | Probability 0.4667271
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Dependent Variable: LNGDP
Method: Least Squares
Date: 08M13/21 Time: 03:10
Sample: 2000 2017
Included observations: 18
Wariable Coefficient Std. Error t-Statistic Prob.
C 20.55658 1.190062 17.27354 0.0000
LMOC 0217885 01535348 1.419097 0773
LMNGC 0.379979 0.046417 8186228 0.0000
LMNCC -0.083660 0073250  -1.210383 0.2462
R-squared 0.950042 Mean dependentvar 26.79467
Adjusted R-squared 0.939337 35.0. dependentvar 0167983
S.E. of regression 0.041374  Akaike info criterion -3.338202
Sum squared resid 0.023965 Schwarz criterion -3 141341
Log likelihood 3405282 Hannan-Quinn criter. -3.311820
F-statistic 88.74564 Durbin-Watson stat 1.268807
Prab(F-statistic) 0.000000
Heteroskedasticity Test: White
Mull hypothesis: Homoskedasticity
F-statistic 0.826036 Prob. F(8,9) 0.6008
Obs*R-squared 7620900 Prob. Chi-Sguare(d) 04713
Scaled explained S5 1441143  Prob. Chi-Square(a) 0.9936
Mull Hypothesis: LMCC has a unit root
Exogenous: Constant
Lag Length: 3 (Automatic - based on SIC, maxlag=3)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.347005 [.5766
Test critical values: 1% level -4.004425
5% level -3.098896
10% level -2.690439




Mull Hypothesis: D(LMCEC) has a unit root
Exogenous: Constant
Lag Length: 2 (Automatic - based on 3IC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4 482441 0.0042
Test critical values: 1% level -4 004425

5% level -3.088896

10% level -2 690439

Mull Hypothesis: LMNGC has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.318406 01774
Test critical values: 1% level -3.886751

5% level -3.0521649

10% level -2 666593

Mull Hypothesis: DILMGC) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based an SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.333566 0.0045
Test critical values: 1% level -3.920350

5% level -3.065585

10% level -2 673459
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Mull Hypothesis: LMGDP has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.169493 0.6619
Test critical values: 1% level -3.886751
5% level -3.0521649
10% level -2 666593
Mull Hypothesis: DILMNGDP) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.733449 0.0143
Test critical values: 1% level -3.920350
A% level -3.065585
10% level -2 673459
Mull Hypothesis: LMOC has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on 3IC, maxlag=3)
t-Statistic Prob*
Augmented Dickey-Fuller test statistic -2. 122832 0.2390
Test critical values: 1% level -3.920350
5% level -3.065585
10% level -2 673459
Mull Hypothesis: DILMOC) has a unit root
Exogenous: Constant
Lag Length: O (Automatic - based an SIC, maxlag=3)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2 611461 01111
Test critical values: 1% level -3.920350
5% level -3.065585

10% level -2.673459




Mull Hypothesis: RESIDOY has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=3)

t-Statistic Frob.*

Augmented Dickey-Fuller test statistic -2 BART428 0.0714
Test critical values: 1% level -3.920350
A% level -3.065585
10% level -2 673459

VEY 5oL/ YY Gl ojleds [ oo Jls

O




Ol 5o (313 (AL adgs (55 S pan b o

c__\l.'u
B (A

L;JU o0l g_gl.boé)ﬁ‘)ﬁ d)..ax.s 9 6&@‘ du-\)) LJ'“') c\.]a.ﬂ) st))g» c(\\“/\') sT “_;\La.la.\a.n sC ‘LSO'M")J‘
FONY o AV F o)l cdeuvgi g b dloeo L0l l 5o

AFOY o oV o lais (olaidl clo jingsy doli fad «(VYAT_NYEF)

oz moeai 6651 g (6,0 peaiS bogs  rwolaidl sbgs Julow® (VYY) o ¢jgrdinns g 7 o5 0>

YY) ‘V\ua ‘\“\“9\“\' D)Lo..:) ‘d‘“’):“‘”b Cu o (_;[;bu”_‘bj); ‘«6)“5)-.’

‘LSQL»A.Jl «.\.»..J) 9 L.S))"‘ g_ﬁj.a.o dJa.ll) k.':‘“))'?» ‘(\Y"\Y) e adw‘ 9T 4«59 | ‘LS“L"C 9P ‘owwlo.

N g g0,y slociiliw doli fas Lolpl jo dle Ve jlailpie Coiie lo,giS (69,90 aslllae
FADO e ¥ o)leds

3 olamdl wiy s slos,gls Bpae 5B (1Y) (S wolipyome 5 & 9ol 5 S wsilac -

FEYO o ) o )lads qgolaidl gl fdo doli_fas & 528 gla L]

Cado yidy 40 ddel g (655 Bras o alal p (VYAY) 8 Slind 50 «(609:0 9 & e 5 S (Bolo .

MVl o o) oleds (golaid] gl Jdo doli fad &l 5

5 &5 Byan o L3I AL odg e Saeail 5 SoeelisS Luls, oy (VWA Ll s 3loemn .

AYAN Y o VY o lads o g olaid] clellao doli_fad &l pl 1o S Sl g0

S LAl o 650 b el B pan il s CVTAR) o e Sl 5 0y s m 5 O ccsiomns -

il o Linlad &l

9 doliy o Ll pl s J3ls allBl adsi 5 (65, B ran o code adal) cw gy (OYYA) ¢ S

AYVAY o AR o lads cdmagp

A

» Lg)).a‘ d].a.e ..\.,.i}) » Lg.)wl .\..i':) Ls]a>)...c u‘f‘» Y4+ oo ‘ULJL?L,.M; 9z gLSA.M..:)J 9p 4‘)]).@{4 AN

el golazl clo_iags doli fas dailin] oo by, 5l oslil b Sy clo 58 o Syl ge oo, 5t
YoEVY o F4 ol

Jpeves L] (W)

11. BP Statistical Review of World Energy, June 2015, 2014.

12. Chontanawat,j., (2007), “Modeling the causal relationship between energy
consumption and economic growth in asia”, school of liberal arts, king mongkuts

university of technology thonbangkok, Thailand.

13. Chontanawat, j., & hunt, I., & pierse, R., (2006), Causality between energy
consumption and gdp: Evidence from 30 OECD and 78 non-oecd countries, Surrey

Energy Economics Centre:1-64.

14. melike, B. E., bakirtas, tahsin, (2013), The reiationship among oil ,natural gas and

coal consumption and economic growth in bricts, Journal of energy, pp 1-11.






