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Method: Maximum likelihood (Marquardt)
Date: 19/01/15 Time: 09:24
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Included observations: 92
Convergence achieved after 66 iterations

Coefficient Std. Error z-Statistic Prob.

C(1) -9.100395 2.618890 -3.474905 0.0005
C(2) 0.757854 0.068593 11.04850 0.0000
C(3) -5.30E-05 6.83E-05 -4.776002 0.0077
C(4) -6.984608 0.340126 -20.53534 0.0000

Final State Root MSE z-Statistic Prob.

TREND 11.84028 0.035466 333.8506 0.0000
DTREND 0.011407 0.001306 8.734646 0.0000
GAP 0.001682 0.039573 5.042503 0.0001
GAP2 0.002219 0.033384 9.066477 0.0000
Log likelihood 150.1784 Akaike info criterion -3.177792
Parameters 4 Schwarz criterion -3.068149

Diffuse priors 4 Hannan-Quinn criter. -3.133539
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Forecast: INFF_M2_STAT

Actual: INF

Forecast sample: 1367Q1 1389Q4

Adjusted sample: 1367Q3 1389Q4

Included observations: 90

Root Mean Squared Error  5.889773

Mean Absolute Error 4.683517

Mean Abs. Percent Error ~ 29.28883

Theil Inequality Coefficient 0.118571
Bias Proportion 0.000000
Variance Proportion 0.080469
Covariance Proportion  0.919531
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Forecast: INF_V2_STAT

4 Actual: INF

f Forecast sample: 1367Q1 1389Q4

Adjusted sample: 1367Q3 1389Q4

Included observations: 90

Root Mean Squared Error  5.880687

Mean Absolute Error 4.694128

Mean Abs. Percent Error  29.95517

Theil Inequality Coefficient 0.118383
Bias Proportion 0.000000
Variance Proportion 0.080178
Covariance Proportion  0.919822
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Actual: INF

Included observations: 90

Forecast: INFF_M2_DYNM

Forecast sample: 1367Q1 1389Q4
Adjusted sample: 1367Q3 1389Q4

Root Mean Squared Error  7.683054

Mean Absolute Error 6.086409

Mean Abs. Percent Error  37.38164

Theil Inequality Coefficient 0.157461

Bias Proportion 0.000029

§ Variance Proportion 0.322642

ol \ . Covariance Proportion  0.677329
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| Forecast: INF_V2_DYNM
704 i Actual: INF

Included observations: 90

Forecast sample: 1367Q1 1389Q4
Adjusted sample: 1367Q3 1389Q4

Root Mean Squared Error  8.092311

Mean Absolute Error 6.377354

Mean Abs. Percent Error  43.17773

Theil Inequality Coefficient 0.165138

Bias Proportion 0.000162

Variance Proportion 0.227516

ol B Covariance Proportion  0.772322
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