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α

𝑡𝑡𝑎𝑏𝑡
𝛼 = 𝑡𝑛−𝑘

0.05 = 𝑡40−6
0.05 = 𝑡34

0.05 = 1.69
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𝑥0.95
2 = 5.99
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6 -Appendixes:  

Annex 01: Results of Natural Fault Distribution Test Using (jaque-bara) 
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Series: Residuals
Sample 1983 2021
Observations 39

Mean       0.023048
Median   0.070829
Maximum  0.411680
Minimum -1.839720
Std. Dev.   0.349532
Skewness  -3.996846
Kurtosis   22.01566

Jarque-Bera  691.4285
Probability  0.000000

 

Annex 02: Results of Verification of the Absence of a Linear Multiplicity Problem 

Variance Inflation Factors  

Date: 10/21/23   Time: 20:32  

Sample: 1982 2021  

Included observations: 39  

    
     Coefficient Uncentered Centered 

Variable Variance VIF VIF 

    
    BD  0.088056  2.771715  2.346477 

CD  0.038738  2.748995  1.874877 

INF  0.004801  7.273879  1.592466 

TCH  0.003504  20.38395  1.627919 

PP  0.012515  64.58661  2.132749 

C  0.180108  69.95298  NA 

    
Source: Program outputs eviews9 


