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ANEXOS

Relacion entre el PIB y Agregado monetario M3

PIB=f (Agregado m3)

Dependent Variable: PIB
Method: Least Squares
Date: 10/01/23 Time: 06:54
Sample: 2012Q1 2022Q4
Included observations: 44

Variable Coefficient Std. Error t-Statistic Prob.
C 6947148. 451699.0 15.38004 0.0000
M_3 0.021555 0.002280 9.454863 0.0000
R-squared 0.680352 Mean dependent var 11084878
Adjusted R-squared 0.672741 S.D. dependent var 1297024.
S.E. of regression 741982.8 Akaike info criterion 29.91643
Sum squared resid 2.31E+13 Schwarz criterion 29.99753
Log likelihood -656.1614 Hannan-Quinn criter. 29.94650
F-statistic 89.39444  Durbin-Watson stat 1.723306
Prob(F-statistic) 0.000000
MODELO SEGUN TEORIA
PIB =f(m*BM)
Dependent Variable: PIB
Method: Least Squares
Date: 10/15/23 Time: 21:19
Sample: 2012Q1 2022Q4
Included observations: 44
Variable Coefficient Std. Error t-Statistic Prob.
C 7595.564 442.5631 17.16267 0.0000
MULT*BM 0.032176 0.003921 8.205609 0.0000
R-squared 0.615849 Mean dependent var 11084.88
Adjusted R-squared 0.606703 S.D. dependent var 1297.024
S.E. of regression 813.4081 Akaike info criterion 16.28473
Sum squared resid 27788572 Schwarz criterion 16.36583
Log likelihood -356.2641 Hannan-Quinn criter. 16.31481
F-statistic 67.33202 Durbin-Watson stat 1.271045
Prob(F-statistic) 0.000000



Prueba de las Rachas

RESID RACHAS
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