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iyt JIg) dasezd! (Serial Correlation) Sy pog (2) ke
BC = f(TCR, CPI, D,) IPC = f(TCR, Ps, CPI
Breusch-Godfrey Serial Correlation LM Test: Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags Null hypothesis: No serial correlation at up to 2 lags
F-statistic1.440436 Prob. F(1,16)0.2475 F-statistic1.969811 Prob. F(2,15)0.1739
Obs*R-squared1.899610 Prob. Chi-Square(1)0.1681 Obs*R-squared4.576210  Prob. Chi-Square(2)0.1015

TCH = f(TCR, Ps, CPI

GDP = f(TCR, CPI, Ps)
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Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

F-statistic0.808226 Prob. F(2,18)0.3805

Obs*R-squared1.031327 Prob. Chi-Square(1)0.3098

F-statistic2.400450 Prob. F(2,12)0.1328

Prob. Chi-

Obs*R-squareds5.429298 Square(2)0.0662

Loyl Jigd &l (Heteroskedasticity) ooy nog (3) g

BC = f(TCR, CPI, D,)

IPC = f(TCR, Ps, CPI

Heteroskedasticity Test: Breusch-Pagan-Godfrey

Null hypothesis: Homoskedasticity

Heteroskedasticity Test: Breusch-Pagan-Godfrey

Null hypothesis: Homoskedasticity

F-statistic0.672041 Prob. F(8,14)0.7085

Obs*R-squared6.381782 Prob. Chi-Square(8)0.6045

Scaled explained SS4.469504 Prob. Chi-Square(8)0.8125

F-statistic0.463521 Prob. F(4,17)0.7616

Obs*R-squared2.163450 Prob. Chi-Square(4)0.7057
Scaled explained

SS1.138704 Prob. Chi-Square(4)0.8881

TCH = f(TCR, Ps, CPI

GDP = f(TCR, CPI, Ps)

Heteroskedasticity Test: Breusch-Pagan-Godfrey

Null hypothesis: Homoskedasticity

Heteroskedasticity Test: Breusch-Pagan-Godfrey

Null hypothesis: Homoskedasticity

F-statistic2.897251 Prob. F(4,19)0.0499

Obs*R-squared9.092681 Prob. Chi-Square(4)0.0588

Scaled explained S58.997033 Prob. Chi-Square(4)0.0612

F-statistic2.431002 Prob. F(4,17)0.0964

Obs*R-squared7.787729 Prob. Chi-Square(4)0.0997
Scaled explained

SS7.000086  Prob. Chi-Square(4)0.1359

87




SILEN ssall— SIS slaoll S yau deols — slasidll dadS — dyslacidl] Sl ysll dlae
Economic Studies Journal (ESJ), Faculty of Economics, Sirte University (Vol.3, No.3)

eyt Jigl dnasizdl (Normality) ohles pop (4) @b

July
2020

BC = f(TCR, CPI, D,)

IPC = f(TCR, Ps, CPI

6
Series: Residuals 7 Series: Residuals
5] Sample 1998 2020 6 Sample 1997 2020
Observations 23 Observations 22
5
4 Mean 8.70e-13
Median -2935.569 4 Mean -2.83e-16
3] Maximum 36809.38 Median 0.110796
Minimum -21706.28 3 Maximum 12.48983
N Std. Dev. 13970.10 Minimum  -9.006462
b Skewness 0.818686 2 Std. Dev. 5.796840
A Kurtosis 3.563924 . Skewness 0.533548
. Jarque-Bera  2.874042 Kurtosis  2.762956
ol Probability 0.237635 0
20000 -10000 0 10000 20000 30000 40000 -10 > 0 5 10 Jarque-Bera 1095308
Probability 057830521
TCH = f(TCR, Ps, CPI GDP = f(TCR, CPI, Ps)
8
Series: Residuals Series: Residuals
Sample 1997 2020 7 Sample 2002 2020
Observations 24 6 Observations 19
Mean 1.43e-15
Median 0.018493 ° Mean L2tes
Maximum 1364243 4 Median -0.402863
Minimum 1571370 N Maximum  18.62349
Std. Dev. 0.611842 Minimum 22,7277
Skewness  -0.409368 2 Std. Dev. 8.826440
Kurtosis 4.157567 Skewness -0.288689
1 Kurtosis 4311111
Jarque-Bera  2.010291 0 -
Probability  0.365991 -25 20 -15  -10 5 0 5 10 15 20 | Jarque-Bera 1.624798
Probability  0.4437921
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