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Dependent Variable: INF
Method: Least Squares
Date: 05/31/23 Time: 21:49
Sample: 1990 2022
Included observations: 33
Prob. t-Statistic ~ Std. Error Coethicient Variable
0.0000 5.789669  2.200312 12.73908 C
0.0229 -2.393109  0.000231 0.005554 M2
8.795125 Mean dependent var 0.155934 R -squared
8.971939 S.D. dependent var 0.128706 Adjusted R-squared
7.146997  Akaike info criterion 8.374690 S.E. of regression|
7.237694  Schwarz criterion 2174.199 Sum squared resid|
7.177514 Hannan-Quinn criter. -115.9255 Log likelihood
1.9320646  Durbin-Watson stat 55.72969 F-statistiq
0.022949 Prob(F-statistic)
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(LM Test) Jlmaly sllas Y o S LLYI jlasl gl wils 3 = 3 03y Jaud!

"-i EWiews - [Equation: UNTITLED Workfile: GDBTCH:Gdbtoch]
H File Edit Object View Proc CQuick Options Add-ins Window Help

Wiews | Proc | Object FPrint | Mlame | Freeze Estimate | Forecast | Stats

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.664028 Prob. F{2,27) 0.5230
Cbs*R-squared 1.500223 Prob. Chi-Square(2) 04723

Test Equation:

Dependent Variable: RESID

Method: ARDL

Drate: O05/31/22 Time: 21:37

Sample: 1991 2022

Included observations: 322

FPresample missing value lagged residuals set to zero.

YWariable Coeflicient Std. Error t-Statistic Prob.
INMF(-1) 0073939 0. 147027 0.5028956 05191

M2 2. TAE-05 0000159 02326077 0.8152
= -0.94853890 2 324645 -0.408187 056864
RESID-1) -0.027117 0234862 -0.115461 09089
RESID-2) -0.253253 0. 224402 -1.128567 025690
R-squared 0046882 Mean dependent var -1.03E-15
Adjusted R-squared -0.094321 S D. dependent var 4 546669
= E. of regression 4 FTEE261 Akaike info criterion 65.099402
=Sum squared resid 6510. 7944 Schwarz criterion 5. 328423
Log likelihood -9z 59043 Hannan-Ciuinn criter. B5.175316
F-statistic 0.2322019 Durbin-YWatson stat 1.731968

Prob(F-statistic) 0.853968
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“'i EViews - [Equation: UMTITLED Workfile: GDETCH: Gdbtch]
EH File Edit Object View Proc Cuick Ophtions Add-ins Window

YWiew | Proc| Object | | Print | Mame | Freeze | | Estimate | Forecast | Stats | Resids

Help

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 18.90040  Prob. F(2,29) 0.0000
Obps*R-sgquared 18.10795  Prob. Chi-Square(2) 0.0001
Scaled explained 35 2209470  Prob. Chi-Square(2) 0.0000

Test Equation:

Dependent Variable: RESIDM2
Method: Least Squares

Crate: 05/21/23 Time: 21:41
Sample: 1991 2022

Included observations: 32

Variable Coefficient Std. Error t-Statistic Prokb.
C FT.TBT325 9. 539600 0.814272 04221
IMFE{-1% 2416534 0523277 4 5618082 000041
Mz -0.0012232 0.000748 -1.635417 01128
R-squared 0565872 Mean dependent var 2002619
Adjusted R-squared 0.5358934 3.0 dependentwvar 3507268
S.E. of regression 2389236 Akaike info criterion 9274054
Sum squared resid 16554 50 Schwarz criterion 9 411467
Log likelinood -145.3849 Hannan-Guinn criter. 9. 319603
F-statistic 183.90040 Dwurbin-Watson stat 2546188
Prob{F-statistic) 0000006
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14
Series: Residuals
12 ] Sample 1991 2022
Observations 32
10 _
Mean -1.03e-15
8 | Median 0.154560
Maximum 10.56701
6 Minimum -11.15049
Std. Dev. 4.546669
4 ] Skewness 0.150094
Kurtosis 3.971343
2 |
Jarque-Bera  1.378160
0 Probability ~ 0.502038

-10 -5 0 5 10
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