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1,9906E+12
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2,57E+12

1997

28000000

2,7802E+12

1998

74000000

2,8305E+12

1999

80000000

3,2382E+12

2000

102000000

4,1235E+12

2001

100000000

4,2271E+12

2002

111000000

4,5228E+12

2003

112000000

5,2523E+12

2004

178000000

6,1491E+12

2005

477000000

7,562E+12

2006

393000000

8,5016E+12

2007

334000000

9,3529E+12

2008

473000000

1,1044E+13

2009
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9,968E+12

2010

324000000

1,1992E+13

2011

300000000

1,4589E+13

2012

295000000

1,621E+13

2013

326000000

1,6648E+13

2014
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1,7229E+13

2015
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243000000

1,7407E+13
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PIB RTA
Mean| 8.86E+12| 2.32E+08
Median| 8.03E+12| 2.69E+08
Maximum| 1.74E+13| 4.77E+08
Minimum| 1.99E+12| 28000000
Std. Dev.| 5.54E+12| 1.48E+08
Skewness| 0.356594| 0.057987
Kurtosis| 1.632870| 1.619824
Jarque-Bera| 2.179541| 1.758475
Probability| 0.336294| 0.415099
Sum| 1.95E+14| 5.09E+09

Sum Sq.

Dev.| 6.45E+26| 4.57E+17
Observations 22 22
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Null Hypothesis: PIB has a unit root

Exogenous: Constant, Linear Trend

Lag Length: O (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.110450 0.5109
Test critical values: 1% level -4.467895
5% level -3.644963
10% level -3.261452

*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB)
Method: Least Squares
Date: 06/06/18 Time: 14:28
Sample (adjusted): 1996 2016

Included observations: 21 after adjustments

Variable Coefficient  Std.Error  t-Statistic Prob.

PIB(-1) -0.301489 0.142855 -2.110450 0.0491

C 244E+11 3.66E+11 0.666518 0.5135
@TREND("1995") 2.76E+11  1.23E+11  2.251055 0.0371

R-squared 0.224060  Mean dependent var 7.34E+11
Adjusted R-squared 0.137844 S.D. dependent var 8.32E+11
S.E. of regression 7.72E+11 Akaike info criterion 57.71502
Sum squared resid 1.07E+25 Schwarz criterion 57.86424
Log likelihood -603.0077  Hannan-Quinn criter. ~ 57.74741
F-statistic 2.598830 Durbin-Watson stat 1.765434
Prob(F-statistic) 0.101966
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Null Hypothesis: D(PIB) has a unit root

Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic ~ -3.897266 0.0083
Test critical values: 1% level -3.808546
5% level -3.020686
10% level -2.650413
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB,2)
Method: Least Squares
Date: 06/06/18 Time: 14:31
Sample (adjusted): 1997 2016
Included observations: 20 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(PIB(-1)) -0.914417 0234630 -3.897266  0.0011
C 6.79E+11 2.61E+11 2.605701 0.0179
R-squared  0.457646 Mean dependentvar 6.27E+09
Adjusted R-squared  0.427516 S.D.dependentvar 1.15E+12
S.E.of regression  8.73E+11 Akaike info criterion 57.92260
Sumsquared resid ~ 1.37E+25 Schwarz criterion 58.02217
Log likelihood -577.2260 Hannan-Quinn criter. 57.94203
F-statistic  15.18869 Durbin-Watson stat  1.978907

Prob(F-statistic)  0.001056
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Null Hypothesis: RTA has a unit root

Exogenous: Constant, Linear Trend

Lag Length: O (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ -1.692846 0.7183

Test critical values:

1% level
5% level

10% level

-4.467895
-3.644963
-3.261452

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(RTA)

Method: Least Squares
Date: 06/06/18 Time: 14:33
Sample (adjusted): 1996 2016

Included observations: 21 after adjustments

Variable Coefficient

Std. Error t-Statistic Prob.

RTA(-1)
C
@TREND("1995")

-0.356910
44891441
4325947.

0.210834  -1.692846 0.1077
38263665 1173213 0.2560
5136102.  0.842263 0.4107

R-squared

Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
F-statistic

Prob(F-statistic)

0.168504
0.076115
84275780
1.28E+17
-411.4208
1.823862
0.189995

Mean dependent var 10047619
S.D. dependent var 87678661
Akaike info criterion 39.46865
Schwarz criterion 39.61787
Hannan-Quinn criter. 39.50103
Durbin-Watson stat  1.884264
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Null Hypothesis: D(RTA) has a unit root

Exogenous: None

:08 o8, 3=l
:ij ‘5).0.” RS

Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic

Prob.*

Augmented Dickey-Fuller test statistic -4.800931

0.0001

Test critical values: 1% level -2.685718
5% level -1.959071
10% level -1.607456

*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RTA,2)
Method: Least Squares
Date: 06/06/18 Time: 14:38
Sample (adjusted): 1997 2016

Included observations: 20 after adjustments

Variable Coefficient  Std. Error  t-Statistic

Prob.

D(RTA(-1)) -1.139479 0.237345 -4.800931

0.0001
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