JHAOreHHan nepemeHHasn D(GDP,)
MeTtoz ARMA CLS
Variable Coeff. Std. error t-Stat. Prob.
C -591,7211 30,793 06 -19,21606 0,0000
TR 20,89384  2,915930 7,165 413 0,0000
BM*GCF 286,0985 32,86105 8,706311  0,0000
D2022 -206,7196  62,48135 —3,308500 0,004 2
AR (1) -0,908320 0,062 116 -14,62298 0,0000
MA (2) -0,969439 0,041843 -23,16838 0,0000
R 0,918921

F-stat. 38,534 45

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

Puc. 21. Monenb BpeMEHHBIX PsIJIOB ¢ (UKTHBHOM nepeMenHoi D2022
(cocTapneHo B porpamme Eviews)

Fig. 21. Time series model with dummy variable D2022
(compiled in the programme Eviews)



