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01  

  
Dependent Variable: INF   

Method: Least Squares   

Date: 10/20/16   Time: 14:25   

Sample (adjusted): 1981 2015   

Included observations: 35 after adjustments  
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

RBMR 11.78464 2.498116 4.717413 0.0000 

RPIBR -0.426946 0.195243 -2.186742 0.0362 

C -0.264115 0.347895 -0.759181 0.4533 
     
     

R-squared 0.410355     Mean dependent var 0.467676 

Adjusted R-squared 0.373502     S.D. dependent var 2.273828 

S.E. of regression 1.799771     Akaike info criterion 4.095013 

Sum squared resid 103.6537     Schwarz criterion 4.228328 

Log likelihood -68.66272     Hannan-Quinn criter. 4.141033 

F-statistic 11.13498     Durbin-Watson stat 2.272856 
Prob(F-statistic) 0.000214    
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02  

 
 

  
Dependent Variable: INF   

Method: Least Squares   

Date: 10/20/16   Time: 14:22   

Sample (adjusted): 1981 2015   

Included observations: 35 after adjustments  
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

RBMR 10.94932 2.228309 4.913735 0.0000 

RPIBR -0.371182 0.179734 -2.065172 0.0468 
     
     

R-squared 0.399735     Mean dependent var 0.467676 

Adjusted R-squared 0.381545     S.D. dependent var 2.273828 

S.E. of regression 1.788182     Akaike info criterion 4.055721 

Sum squared resid 105.5206     Schwarz criterion 4.144598 

Log likelihood -68.97511     Hannan-Quinn criter. 4.086401 

Durbin-Watson stat 2.236483    
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03  
:  

Dependent Variable: INF   

Method: Least Squares   

Date: 10/24/16   Time: 15:42   

Sample (adjusted): 1981 2015   

Included observations: 35 after adjustments  
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

RBMR 11.36762 2.354911 4.827195 0.0000 

IPC 0.072347 0.033946 2.131208 0.0409 

TCR -0.003660 0.002065 -1.772289 0.0859 
     
     

R-squared 0.409139     Mean dependent var 0.467676 

Adjusted R-squared 0.372211     S.D. dependent var 2.273828 

S.E. of regression 1.801626     Akaike info criterion 4.097072 

Sum squared resid 103.8674     Schwarz criterion 4.230388 

Log likelihood -68.69877     Hannan-Quinn criter. 4.143093 

Durbin-Watson stat 2.069113    
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04  
 

  

Dependent Variable: INF   

Method: Least Squares   

Date: 10/20/16   Time: 14:31   

Sample (adjusted): 1981 2015   

Included observations: 35 after adjustments  
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

RBMR 9.434700 2.202868 4.282917 0.0001 
     
     

R-squared 0.322156     Mean dependent var 0.467676 

Adjusted R-squared 0.322156     S.D. dependent var 2.273828 

S.E. of regression 1.872071     Akaike info criterion 4.120123 

Sum squared resid 119.1581     Schwarz criterion 4.164562 

Log likelihood -71.10215     Hannan-Quinn criter. 4.135463 

Durbin-Watson stat 2.084645    
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05  
 

 
  

Dependent Variable: INF   

Method: Least Squares   

Date: 10/20/16   Time: 14:34   

Sample (adjusted): 1981 2015   

Included observations: 35 after adjustments  
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

RBMR 11.59737 2.546002 4.555130 0.0001 

IPC 0.078851 0.040664 1.939117 0.0613 

C -0.801061 0.535787 -1.495111 0.1447 
     
     

R-squared 0.393509     Mean dependent var 0.467676 

Adjusted R-squared 0.355603     S.D. dependent var 2.273828 

S.E. of regression 1.825300     Akaike info criterion 4.123182 

Sum squared resid 106.6150     Schwarz criterion 4.256498 

Log likelihood -69.15569     Hannan-Quinn criter. 4.169203 

F-statistic 10.38127     Durbin-Watson stat 2.003700 

Prob(F-statistic) 0.000335    
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06  

  

Dependent Variable: INF   

Method: Least Squares   

Date: 10/20/16   Time: 14:34   

Sample (adjusted): 1981 2015   

Included observations: 35 after adjustments  
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

RBMR 9.558943 2.190057 4.364700 0.0001 

IPC 0.030683 0.025271 1.214166 0.2333 
     
     

R-squared 0.351143     Mean dependent var 0.467676 

Adjusted R-squared 0.331480     S.D. dependent var 2.273828 

S.E. of regression 1.859151     Akaike info criterion 4.133562 

Sum squared resid 114.0626     Schwarz criterion 4.222439 

Log likelihood -70.33734     Hannan-Quinn criter. 4.164243 
Durbin-Watson stat 2.078309    
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07  
 

  
 

Dependent Variable: INFF   

Method: Least Squares   

Date: 10/17/16   Time: 23:14   

Sample (adjusted): 1981 2015   

Included observations: 35 after adjustments  
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

C -2.25E-16 7.68E-17 -2.932589 0.0062 

RBMR 9.434700 3.65E-16 2.59E+16 0.0000 

IPC 1.23E-17 5.83E-18 2.117784 0.0421 
     
     

R-squared 1.000000     Mean dependent var 0.448000 

Adjusted R-squared 1.000000     S.D. dependent var 1.297764 

S.E. of regression 2.62E-16     Sum squared resid 2.19E-30 

F-statistic 4.18E+32     Durbin-Watson stat 2.065020 

Prob(F-statistic) 0.000000    
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08  
 

 تقدیر معادلة سعر الصرف  
Dependent Variable: TCR   

Method: Least Squares   

Date: 11/01/16   Time: 18:33  

Sample (adjusted): 1981 2015  

Included observations: 35 after adjustments 
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

TCR(-1) 0.755499 0.078158 9.666316 0.0000 

RBMR 80.22520 27.03243 2.967739 0.0057 

REXR 9552.452 3180.048 3.003871 0.0052 

C 9564.880 3185.620 3.002518 0.0053 
     
     

R-squared 0.968025     Mean dependent var 181.5397 

Adjusted R-squared 0.964930     S.D. dependent var 115.5682 

S.E. of regression 21.64232     Akaike info criterion 9.094389 

Sum squared resid 14520.08     Schwarz criterion 9.272143 

Log likelihood -155.1518     Hannan-Quinn criter. 9.155749 

F-statistic 312.8338     Durbin-Watson stat 0.982012 

Prob(F-statistic) 0.000000    
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09 
 

  
Dependent Variable: RGDPR   

Method: Least Squares   

Date: 06/30/17   Time: 11:06   

Sample (adjusted): 1981 2015   

Included observations: 35 after adjustments  
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

RBMR 8.480535 2.301873 3.684188 0.0008 

INF -0.304501 0.139249 -2.186742 0.0362 

C -0.663628 0.272236 -2.437691 0.0205 
     
     

R-squared 0.298040     Mean dependent var -0.403344 

Adjusted R-squared 0.254168     S.D. dependent var 1.759968 

S.E. of regression 1.519936     Akaike info criterion 3.757030 

Sum squared resid 73.92660     Schwarz criterion 3.890346 

Log likelihood -62.74803     Hannan-Quinn criter. 3.803051 

F-statistic 6.793330     Durbin-Watson stat 2.474123 

Prob(F-statistic) 0.003475    
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