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Regression Evidence on inflation persistence (1)

sample period: 1368Q1 — 1374Q4
2 2
infc = 0.02+ "z — [064MA(D] , > @ = 0.94,R? = 0.92,SEE
i=1 i=1

= 0.04,DW = 1.87
sample period: 1375Q1 — 1385Q4

2 2

infc = 0.04 + z & + [~0.64MA(1) + 0,85MA(2)] Z 8 = 0.72,R?
i=1 i=1
— 0.84,SEE = 0.02,DW = 1.83

Regression Evidence on inflation persistence ()

sample period: 1368Q1 — 1373Q4
2 2
infgdp = 0.09 + Z 0;infgdp,_; ,Z o = 0.73,R%? = 0.70, SEE = 0.74,DW
i=1 i

i=1
=1.98
sample period: 1374Q1 — 1385Q4

2
infgdp = 0.08 + Z d;infgdp,_; + [-0.19MA(1)
i=1

2

+0.97MA(2)] Z & = 0.57,R? = 0.77,SEE = 0.04, DW

i=1

= 1.99
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