JHAOreHHas nepemeHHas D(GDP,)
MeToa, ARMA CLS
Variable Coeff. Std. error t-Stat. Prob.
C -581,0499  38,52252 —15,08338 0,0000
TR 15,01045 2,886 668 5,199922 0,0001
BM*GCF 368,3914  26,26851 14,02407 0,0000
AR (1) -0,841905 0,086 040 -9,785000 0,0000
MA (2) -0,954840 0,039071 -24,43839  0,0000
R 0,871 042

F-stat. 30,39511

Prob.(F-stat.) 0,000 000

Puc. 19. Monens ARIMAX c smnupuueckum nopdopom AR(1) u MA(2)
(cocTaBneHo B mporpamme Eviews)

Fig. 19. Model ARIMAX with empirical fitting of AR(1) and MA(2)
(compiled in the programme Eviews)



