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TINF TC CPI | <l giaad)
16,65253 | 8.957508 | 15.52 | 1990
25,88639 | 18.47287 | 19.53 | 1991
31,66966 | 21.83608 | 25.72 | 1992

20,5433 | 23.34541 31 1993
29,04766 | 35.0585 | 40.01 | 1994
29,77963 | 47.66273 | 51.93 | 1995
18,67908 | 54.74893 | 61.63 | 1996
5,733523 | 57.70735 | 65.16 | 1997
4,950162 | 58.73896 | 68.39 | 1998
2,645511 | 66.57388 | 70.12 | 1999
0,339163 | 75.25979 | 70.44 | 2000
4,225988 | 77.21502 | 73.41 | 2001
1,418302 | 79.6819 | 74.45 | 2002
4,268954 | 77.39498 | 77.63 | 2003

3,9618 | 72.06065 | 80.71 | 2004
1,382447 | 73.27631 | 81.82 | 2005
2,314524 | 72.64662 | 83.72 | 2006
3,673827 | 69.2924 | 86.8 2007
4,862991 | 64.5828 | 91.01 | 2008
5,734333 | 72.64742 | 96.23 | 2009
3,913043 | 74.38598 | 100 2010
4,521765 | 72.93788 | 104.52 | 2011
8,894585 | 3577.5 113.82 | 2012
3,254239 | 79.368 | 117.52 | 2013
2,916926 | 80.5790 | 120.95 | 2014
4,784447 | 100,69 | 126.73 | 2015
6,397694 | 109.44 | 134.84 | 2016
5591115 | 110.97 | 142.38 | 2017
4,269990 | 116.59 | 148.46 | 2018
1951768 | 119.35 | 151.36 | 2019
2,415130 | 126.77 | 155.01 | 2020
7,226063 | 135.064 | 166.21 | 2021
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Estmation Command:

Dependent Variable: LTINF
Method: Least Squares
Date: 05/17/23 Time: 09:15
Sample: 1990 2021

Included observations: 32

)] cilag pall

-”

M.n‘,,\ﬁ\

|

LSLTNFCLT

Estmation Equation:

LTINF = C{1)+ C2)'LTC

Substituied Coefficients

LT

= 311850430235 - 0.337546448626"L7C

Variable Coefficient ~ Std. Error  t-Statistc  Prob.

C 3.118594  0.710985  4.386304  0.0001

LTC -0.337646 0160497 -2.103760  0.0439

R-squared 0.128561 Mean dependent var 1.666072

Adjusted R-squared 0.099513 S.D. dependent var 1.011486

S.E. of regression 0.959839 Akaike info criterion 2.816360

Sum squared resid 2763875  Schwarz criterion 2.907969

Log likelihood -43.06176  Hannan-Quinn criter. 2846726

F-statistic 4425807  Durbin-Watson stat 0.977634
Prob(F-statistic) 0.043889

AL A o3y st e %12 dpty % Cipall e glé ades 100xXR?=12% 45 R?=0.12

st Aganall Aagdll (o Jil 4 sunall BG

- Byiyp LSl

Gl I Loy Las) 2

Breusch-Godfrey Serial Correlation LM Test:
MNull hypothesis: No serial caorrelation at up to 2 lags

Obs*R-squared

6.106140 Prob. F(2,28)

8.718249

Prob. Chi-Square(2)

0.0063
0.0078

Ailaa) oDlef JaI A (e Lal
c sl g 313 Bl agas e diba s ¢ (BG =9.72 > 42,4(2)) =5.991)

Cd}uﬂ g ,aE1l) g Adedl) asdl) clily Gjlia 3

26



adaill e do i pall el Y dald A o Al Juadl

_ 1 'III :II-'I v’ / A
)

3 Y
1990 1995 2000 2005 2010 2015 2020

— Residual Actual —— Fitted
inies (ACTUAL)  agladl) adill isie (S (3l dgmg Jaad ) Wiy coDlef JSEN (he
o z3saill 5,8 Lpaal a0 (e 388 lidany 3kl 138 (RESIDUAL) isia. (FITTED) 5y0iall ol
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Date: 05/17/23 Time: 09:19
Sample: 1990 2021
Included observations: 32
Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.503 0.503 8.8785 0.003
0.381 0.185 14.427 0.001
0306 0073 17.939 0.000
0.030 -0.263 17.973 0.001
0.018 0.012 17.985 0.003
-0.039 -0.010 18.049 0.006
-0.192 -0.156 19.649 0.006
-0.229 -0.145 22.029 0.005
-0.255 -0.052 25116 0.003
10 -0.323 -0.101 30277 0.001
11 -0.206 0.059 32.475 0.001
12 -0.185 -0.040 34.342 0.001
13 -0.142 -0.004 35500 0.001
14 -0.040 0.007 35596 0.001
15 -0.224 -0.324 38813 0.001
16 -0.116 0.019 39.733 0.001
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Jlae Jals LdS ain ¥ J8lall salls I3 LaliyY) clales o o3lel JSall (Pla (pe aadls
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Date: 05/17/23 Time: 09:19
Sample: 1990 2021
Included observations: 32
Autocorrelation Partial Correlation AC PAC Q-Stat Prob

I 1 -0.027 -0.027 0.0248 0.875
I 2 0.022 0.021 0.0418 0979
I 3 -0.113 -0.112 05241 0914
I 4 -0.008 -0.014 0.5267 0.971

I 5 0258 0265 32028 0669
I 6 0108 0117 3.6889 0.719
I 7 -0.028 -0.045 3.7245 0.811

I 8 0.045 0100 3.8145 0873
I 9 -0.022 0.020 38379 0922
I 10 -0.030 -0.126 3.8817 0.953
I 11 -0.048 -0.109 3.9997 0970
I 12 -0.088 -0.081 4.4243 0975
I 13 -0.018 -0.081 4.4431 0986
I 14 -0.070 -0.120 4.7395 0.989
I 15 0121 0162 56728 0985
I 16 -0.128 -0.070 6.7915 0.977

o Y
OO

o) lagyal il S LY clabes aaes o 2aadl o ki odlef JCal) DA
Clagye Al o L) Wiy I Aagiig o jm Lsine lgasd ()58 il 8D Jlae Jals o
Syise sl

Al kel g 1 L) 5

12
Series: Residuals
10 Sample 1990 2021
Observations 32
8
Mean 2.78e-16
6 Median -0.136776

Maximum 1.579947
Minimum -2.740917

Std. Dev. 0.944231
Skewness -0.376195
. - Kurtosis 3.715648
. N
0 1.5 2.0

3.0 25 2.0 15 1.0 05 0.0 0.5 1. Jarque-Bera 1.437658
Probability 0.487323

.

b

Hp) padl Gy jlid) dal e 5 cmab gy s sl ays of oDlel JSall (Pla (e Ll
o and ¢ Al gaal) ;(5_05(12) da Jarque—Bera Al asl, (oanb s @l gl
. %5 Asinar (Ho) 8lsall gmaadall oy sill Apmjd Jii dia ¢ (JB =1.44 < 42,(6) = 21.026)
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arch lnal
Heteroskedasticity Test: ARCH
F-statistic 0.021131  Prob F(1,29) 0.8854
Obs*R-squared 0.022572 Prob. Chi-Square(1) 0.8806

Uganal) dasdl) e J8 Ll an & gadll ARCH- LM diilias) Gyl e odlef J31 DA (e
ol of 138 Jiaas « PROB (CHIN=0.88>0.05 Ll (LM =0.022 < 22,5(1)=3.84) 22 auisd
oolatia IR

s UadY) cpld Guilad culy sl 7

Heteroskedasticity Test: White
Mull hypothesis: Homoskedasticity

F-statistic 0649079 Prob. F(2,29) 0.5300
Obs*R-squared 1.371075  Prob. Chi-Square(2) 0.5038
Scaled explained SS 1.636241 Prob. Chi-Square(2) 0.4413

22 s Asaadl gl (e Jil dysuaall White  dglias) oSl JSa) DA e Ll
s o 1 Limag « PROPBALITY(CHI)=0.5>0.05 s (LM (White) =1.37 < 424(2) =5.99)
eilatia ¢ Uady)
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