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TCI = b“ + bz.'.O’ - b:r°|

Fdulszing

b, b, by
Agungey
H191dn 706,122,200 1,835.968 0.000168
f1wmilun 6,417,166,000 -4,317.419 0.00211
Aungusd
191 233,466,900 1,119.369 0.00116
Hrawmilug 2,002,378 1,666.933 0.0212
nauggeu
d19lnm 4,934,187,000 -3,831.873 0.00160
e 173,626,700 3,664.296 0.00691
dadin 162,096,900 3,368.200 0.00231
o 129,086,800 3,676.762 0.274
Judnlovdy 7,272,444 381.329 0.0000259
Lo 386,467,400 112673 0.0000163
fly 101,896,600 6,887.633 00677
Amaunguss
d19lna 3,435,402 2,637.087 0.000666
i 406,711,800 -3,422.477 0.0233
damfies 81,128,140 3,200,659 0.0126
dadiua 69,906,940 6,043 231 0.0169
(s 0.0660

8,268,081 6,469.607
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aeni 3.3 AndinlszRvidvessuniafuqunmanaaialitesnans fusandnmite
TC, = by + b,.Q, + by.Q°
A uLgzAng
b, oo b,
igungey
112140 1,608, 132,000 3,400 892 ~ 0.00000742
Hramilun 14,362,960,000 -2,725.456 0.000689
Agungus
Hradn 8,613,439 2,470.599 0.000848
Hrawmtiug 291,314 2,346,791 0.00495
daiditn 1,662,804 4,607.333 0.0109
finauggey
19lwn 276,603,000 938,662 0.000862
damdes 1,383,247 3,828.102 0.0301
fadien 1,768,681 5,493,830 0.0308
dasa 147,086,600 321.712 0.126
Musgnlouda 538,021,000 237.092 0.0000166
doy 232,606,600 268.842 0.000006561
fhn 13,991,670 12,124.283 0.0644
Usufin 61,868,720 4,236.766 000327
Anaugques
H19lna 17,179,450 1,946.086 0.000284
19 2,632,063 999.169 0.00124
damaes 2,668,627 5,419.070 0.00122
fais 37,208,210 473.336 0.187
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TC, = by, + b, Q, + by.Q

Aduszand

I:"I b! b:i
Agungdu
¥ 62,091,661,000 -21,426.200 0.00278
$ramtiun 7,299,689 2,962 196 0.00476
Agungues
1980 1,744,612,000 2,289.683 0.000381
damdes 636,332 127,965 1670
daden 1,348,766 3,207.989 0.00338
finaungdy
d19lnn 240,666,200 2,393.936 0.000179
davies 7,662,429 7,338.910 0.00271
daidiun 97,468,470 6,623.227 0.00631
dfie 62,401,060 -160.146 0.188
Tugnlouds 286,406,600 288 932 0.0000208
dou 4,103,302,000 -203.118 0.0000143
Hy 4,380,963 12,763,836 0.0189
dewia 3,601,606 6,292,685 0.00868
#ineungues
$19lnn 22,789,360 2,206.016 0.00126
fran 108,789,300 251,880 0.00662
dafsa 14,643,720 4,993216 0.466
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A NUszand
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Agungeuy

Hdn 3,461,165,000 -1,263.962 0.00131
Asungues

19141 96,691,060 1,681 335 0.00398
dadin 677,283 3,282413 0.709
finaungely

dadiua 6,370,748 3,317.836 0.491
o 5,177,748 6,962,962 0.0066
ﬁaauqqﬂh

o 1,181,887 466847 0.279

AT A 3.6 TAuanAARTIFIeen Awiled 2633 (Muan - um 1 #)

fgungdy  Aguaguis  Aeeungdu  Meeungues
$19141 3,716 3.344
f19milyg 3,104 2 868
d19Tnn 2,619 2,726
famies 8,003 7,503
fadua 5,712 6,018
FaRse 8,038 8,470
Tusnlzudy 540
sau 361
i 13,250
Fr9M1a 2,225
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M uanaanTlfresniansduseniBuamiled 2633 wuaw : um 7 dw)

figungdu  Aguoquis  7eeungeu  MReunguss
ERUITE 3,763 3,070
f19wmilug 3,207 2,860
f1lnn 2,666 2,858
damies 7,711 6,860
fadu 6,073 6,964 '
faaae 7,764 8,048
JudNeuda 660
dou 352
e 13,285
Uaufa 5,455
f19d 2,316
fiun - AMNUIATH IS NI 7INEAT
ASNT 3.8 TAmakART T dI8an ANANeT 2633 (et - um / BT)
figungdy  Agunquds  Meeugedu  AReungued
LRLILE 3,933 3,838
f19milen 3,149
LR 2,795 2,867
Fawmie 7,920 7,736
dadun 5,677 6,131
adas 7,439 9,030
Tudnloudy 560
fau 396
Hu 13,872
dauda 6,520
firana 2,140
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Agunglu  Agunquas  AineungHy  Mimeungues
11941 3,716 3,768
dadun 6,360 6,360
dadae 8,010 8,010
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Y4 4 Urzimnlullmsinanlgn 2632/33 veeniamile

widou - 1§ 7 du
figuogely  Aiguggues Meeungdu  Mireungued
R LTTY 2.701 1.479
dr9milun 2.222 1892
damie 4.865 4685
fadun 9.612 8.723
fadae 4.388 4.721
Tudlvda 0.440
f0u 0.126
Hu 4.770
d19Tnn 2.480 3.091
199 4,976
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areedl 3.1 dadauuilinsignenandn 1 wlatyasaldallasine uuilAu 4
Urzimlull nsimazilgn 2632/33 seeniansdusanidvamile

widaw : 1§ 7 du
figuagely  AAsunguis  Tineungeu  AReungues
H17141 4.220 2.139 '
fr9miiun 4.411 2.468
damdas 4.739 6.222
dadun 9.193 9.138
FoRa 4.644 4.968
VE R FAVER 0.479
ta 0.114
R 4.764
Uaufia 5.470
H19lna 2.662 2.862
ERLTIEN 4.793
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drzimlullnaziwazalgn 2632/33 v8en1Anan
wiay ;14 7 U
fiqunglu  Agunguis  Aimeungdu Anaungues
$19141 2.632 3.210 '
framilua 4.068
Famies 5.690 4.546
daidua 10.306 9.636
Fade 4.231 4.692
Tudnlendy 0.4356
fau 0.133
fay 4.292
Uauda 3.165
fir9ina 2.299 2.864
d19M9 5.128
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Usziamluilnisimazalgn 2632/33 weenald

wuae - 19 /diu

Aguogey  Agunguse

ﬂnaunqdu ﬂaﬂuqqmﬁ

19141
WLIOLG)
H2fas

3.806 3.673
12.328
4.736

11.661
5173
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maldufimangnai iutlgreananile

whn - 13
Wufliwaedgn ATz % ATMUANAYN
a7y g
figungey
t1dn 10,266,231 10,266,368 0.01
Hrawmilen 3,690,444 3,689,307 -0.03
Aqungues
Hd 1,166,232 1,166,003 -0.02
frawmilen 34,390 34,619 0.67
Anoungey
f19lna 4,760,679 4,741,743 -0.19
famites 1,473,006 1,474,698 0.11
fadlen 2,216,147 2,217,196 0.06
fads 321,064 321,630 0.16
Tudn)ouda 846,118 846,702 0.07
fou 861,018 856,236 0.61
fe 236,634 236,551 -0.04
Aneungues
f1alna 405,537 394,704 267
Hrarin 601,132 699,688 -0.24
famies 821,766 823,134 0.17
dadiua 281,776 276,944 A7
o 66,802 65,610 029

VINOEIVA © % AMNUANAIN ATUIEUSIN
. $ o % x4
(Amlzzannd - mufinazgnsfalullyng 7 muimazlgneaialudlig x 100

< v
VI S9NNITATUIIGL



61

-l X 'y - . -
mEuN 316 mrlinufimnzgnuesieliusinatiafildaanuuusanes NP wBeudieuiy

g a
maldnuimazlgnai utlynmesnonnsduseniduamile

wht - ¢
Wuiliwazlgn Alszn % AruuRnsn
aslu tlgw
Agungelu
f1dn 12,816,168 12,804,501 . -0.09
dramilen 17,950,762 17,962,429 0.06
Agunques
fr9dn 383,328 383,337 0.0
fhawilen 42,963 42,956 -0.06
dadiua 82,674 82,693 0.02
Anoungey
flnn 2,408,508 2,406,218 014
damfies 311,267 310,566 023
dadlen 140,247 139,494 -0.54
e 141,653 141,696 0.03
Muin)ouds 5,946,710 5,960,962 0.07
dan 670,192 670,238 0.01
0] 38,792 38,729 -0.16
Usufa 766,192 764,491 022
Anounguas
H9Tna 698,676 697,998 -0.10
19 36,690 36,644 -0.13
famde 307,281 308,172 0.29
dansa 78,254 76,463 0.2

VIHOEIWA % ATNUANGIN ATHIUSIN
. x 4 - X J -
(Alszanns - Munzlgnaisluilgng / Auimnzlgnasalulgm x 100

N - enNTAUI
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x
melinumnzgnagiutlgresnianans

whe - 14
Huiliwnzalgn ATzt % AYauANEN
adslu Ty
figungeu
fdn 12,008,397 12,000,215 0.07
frawmilun 70,318 78,600 1164
Agunguss
fdn 3,464,954 3,465,561 0.02
famie 10,928 10,926 002
il 60,748 60,153 0.98
Anoungeu
f1alwa 2,388,912 2,414,718 108
e 284,640 291,619 242
fadin 370,672 383,880 356
o 94,192 94,190 0.00
Judnlznda 2,770,973 2,784,932 050
LT 2,779,161 2,779,370 0.01
[2g07] 120,624 121,653 0.94
Uaufa 34,039 35,066 302
fimeunguss
falwa 412,463 417,461 1.21
dirarin 626,764 527,639 036
dafie 16,678 16,716 022

VNIV - % ATNUANAN ATUAUSIN
, # d - & d
(Amgzinn - Wuinzgnadalullg / W wmzlgnadaluilyu x 100
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madmFnazgnadstutlgmzeannnald

w14
Auliwazlgn Anlezia % AruumndN
afaly Ugou .
Agungey
181 3,365,496 3,365,496 0.00
Aunquds
$raidn 150,877 150869 001
dadun 32,766 32,773 0.06
Anoungdu
fdadun 36,729 36,726 001
daie 27,632 27,635 001
Ainaugguaq
dde 17,961 17,961 0.00
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TAX ImEVl

Financial Sector

Short - Run

Real interest

<
Rate ¢
<€

Money Supply

—>
Consumpfion
A
(o2 ]
Crop
Output

Agricultural Sector

Real Sector
[_—@] Import Price index
YDPR — import
Export
- ‘
Real GDP
i € Foreign Trade 4—‘| T
GDP Deflator Tl Exchange
Rale
Investment
Nonagricultural

MOR

?

Real Time Deposit
Rate
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2. Puaiduardgang luuuu<Iaed MEA |

AUNIVRIULLSIAEY MEA | Shiovm 49 &unne Urzneavlufouaunimngiinesn 32
&NNTT UNZANNTT identity 0 17 &um7  Tnurrdulrs@vdvessnmofinemussgnusvanausin
19638 Ordinary Least Square (OLS)  tAZiBuAvSIaNN19#in 7 TuuuLdInes MEA | whex
Fourndinlazanidagnuiszuncusnlnts OLS unsAratiAsag 1 Wiun A tStatistic (uamentilu
Nkﬁuﬁ'}ii\'%ﬁﬂﬁuﬂﬂaﬂﬁ A1 Regression Coefficient (Rzi DurbinrWatson Statistic (D.W. Statistic)

“UAAn F-Statistic SRl
n. maldarsmalulszna (Domestic Expenditure)

aunmAunTds e udszivadszneuludon 3 aunns A annmenan3lng
RALONTY (AN 1) aun1eNeIHNITRITIUNA (NN 2 WAZANNIINIRYUNIALENTY
@M 3 lugauesaunianinilnavesenmuai mm%nmmmnmm:gnﬁqm‘iﬁ{umj
fumauAnuysesiatinadudndiiinaluwiszgsen  nnilnalutasnsiteui
uazgUv e Liuﬁﬁlu?zuumm_jﬁq'lu-ﬁmmmriawﬁq Tudaureannianisldsng
'nﬂqi‘gu'mgnﬁqwnlﬁ%’uarjﬁumni’ummi'jmﬁu.a:;3nmuﬁnﬁmﬁmﬂuﬂ?zmﬂwﬂwmm
neuwin unzii'm’:'uaum‘rmmvamvan-um:gnﬁw'lﬁ'-ﬁumjﬁuﬁ'nﬂnamﬁuﬁuﬁ Prime

Rate WENEUTANT URTyAAMARAMYINAtTuLzE A

(1) aun1rMTUTinATeUeNTU (Private Consumption)

CPR, = -1385715 - 71245.66 DCPI, + 1.063111 CPR,, + 12713 M2CDR,,
(-2.51) 0.211) (4.973) (1.196)

R® = 0991977 DW. = 2231812 F = 2472691

¥) Hﬂ?'l{‘l"lﬂ'uﬂi?ju'm (Government Consumption)

CGR, = 9730.085 - 0.268775 GREV, + 0.169241 GDPR,,
(0.430) +3.077) (4.734)

R® = 0949737 DW. = 1963912 F = 6613354
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(3) NIRIVUNIALBNTU (Private Fixed Investment)

IFPR, = -4969453 + 10704.74 RLB, + 0.490670 GDPR,

(-7.105) (1.543) (6.939)
R’ = 0991710 DW. = 1678891 F = 2392590
RHO = 0622619

2. MAMSIU (Financial Sector)

aunmvesnanadulunsasesiilnaludonsunsresdnmmenidy 2 §men
Foufudte  Shmmendiiiviieierzuzdu @i 4 ﬁué’nnmm‘ﬂuﬁw‘j Prime Rate (N7
) Tnuﬂumﬁnnaamﬂuﬁuﬁa“iqnnzé’u’lﬁ'mﬂnﬂmﬂuﬁuﬁﬁumdmﬁmmﬂﬁuﬁqumu
Tnuﬂum%‘é’nﬂﬂm'ﬂuL‘&wjﬁu‘::m'ﬂ»aﬁmm:rﬂuﬁ'ﬁqqnﬁwmlﬁ"waﬂﬁumﬂﬂﬁuuuﬂm'um
Resl GDP SAzmeniiin@udaniuiads ua:i‘)'nﬂmmﬁuﬁufjﬁuﬁq% d':ué’nﬂnamﬁm?mﬁ‘l-i
garmanidly Minimum Overdraft Rate (MOR) thusauvs Tnuﬁm'lu"%uaﬁﬁué’nﬂaamﬂu

> - - - J - - : - J -
senefu VBnadunanlutlszns Sammendiu@ueihnfiuiage uszemrmeniduRuiiuiaza

: t
(4) amsmanitussuydu (Short-Term Interest Rate)

RCALL,- CPI, = -4.770526 + 359E-06 GDPR, + 1.172176 (RTD, - CPI)
(-1.400) (2257) (6.267)

R’ = 081065 DW. = 2200738 F = 7135361

RHO = -0.478346



—-

- J - i
(6) Sz maninQujressuans (Lending Interest Rate of Bank)

log RLB, = 2252222 + 0.014511 log RCALL, - 1.25E-068 M2CDR,

11851) (0118 (1.726)
+ 0.055268 (RTD, - CPl)
(3527)
R° = 0903155 DW. = 2401661 F = 1865147

A. SEALTIAT (Price Level)

sunzzEA LA ML Ree Tl aumMsuessrtisndudnduiinn (cP) Tmusiil
manduAduilnagninvueann  ArtimanduArdiatnalutansanewi unr  GDP
Deflator

6) frrtisrangulng (Consumer Price Index)

CPl, = 0136364 + 0.192594 CP|,, + 0.687694 PGDP,

(6.684) (2:853) (11577
R® = 0996338 DW. = 159741 F = 9521574
1. MeATENINLSEINA (Foreign Trade)

aumﬂumiuﬁﬂs:nau‘luﬁqunummummﬂﬂn 1 aNM7 usr mMnindinfud 4
aunr Taofisumenisseendsilftesunadisde sumsmssseanfudrnamineas (@NN?
i TnuinaurrssanmaiiiaunimgUnisesndesen i"q‘%uﬂdﬁuqnﬁwﬁnﬁmﬂnqulu
UszvAreaniAneRs uavsReuaniaou

Tudausunmnmindinlzznevldon 1) suntsmnindnfudrguinmiiding (sunns
e 2 sunmanidinduddssimdagau @@ 9 3) aunsmsidndudadssinmingy

- J - i 1 -
AU (BNMTN 10) s 4) saumenmadindin@udtussinmgu @i 1) Fadnenistesaunnisy



Whusumegussfesnmaidmnauns  Famaidintuwinsngadudngninvs Wueriu
wlfvenszna @sunmidan Resl GOP uannianmmindndudaguinmidine  uaznamindn
Audleznmingiu  uazulag Disposable Income lusumaznimindnAudarssuviniuaiu)
uazAstisARuAnluuraengy

(7 mMakesanfuANAT

EXAG, = -15616895 + 2000656 AGRI, + -6426168 EXRATE,
(3102 (11.042) (2.398)

R’ = 0955064 DW. = 2431935 F = 8501563

@ mavidiadudadmiuduiina (Import of Consumer Goods)

IMPA, = -1161485 + 9668952 MAP,, + 0037273 GDPR,
(3403) (2:392) (5.469)

R’ = 0969583 DW. = 1095199 F = 111566

@ maindindudazndmgau (Import of Rew Material)

IMPB, = -2067141 + 2077.108 MBP,, + 0.150492 GDPR,
(6.637) (1 819) (2.729)

R = 0980574 DW. = 1488289 F = 176674

(10) nagvindintinTuA L (Import of Crude Oil)

IMPC, = 1301319 - 3541319 MCP, + 0.256593 YPDR,
(3541)  (6073) (7907

R’ = 091812 DW. = 1574575 F = 3924566
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(11) nasrdin@uAnUszinmyu (Import of Capital)

IMPD, = -550990.4 + 6292964 MDP,
(8750,  (10.748)

R. = 0927727 DW. = 0976385 F = 1155286

Q. guNEAMUME (Tax)

summvdmunilszneulufon 2 eun? W suniznaFaannanindh @une
12 uazANMINABEINe @M 13 Tansumsnadsanniniadngniovus e Lyaen
maiadinsantesszing (IMPR)  uazeNNsnYEqaIne gnﬁ'\m'lﬁ:wmjﬁugaﬁwﬁnﬁ auinny
Tutlszmeiiiasdu (GDPR)

(12) paEsannaidin (Import Tax)

IMPTAX, = 589593 + 0095315 IMR,
(1.670) (19.635)

R® = 099519 DW. = 1907818 F = 7240824
RHO = 0677085

(13) NE{3INS (Bussiness Tax)

BUSTAX, = -1626426 + 0116284 GDPR,
0018 (2142

R’ = 0985095 DW. = 0901309 F = 2313136

RHO = 0996683




n

. MANEATNTTH (Agricultural Sector)

© o aumamm@RlunminERsRsTusINnIRAR lus N tatTaInNIAINEAT 5 & Ae
aniials smiAdad amlsmn sl uszenERNAINEREY 9 naedERlu
mnanﬂ'}ﬁn'luzﬂummwd’uﬁ'uﬁ‘nudﬂqﬁﬂ'ﬁu’i'u'luﬂmmﬁ (Value Added at Constant Price)
fufnmnedaduiiei Iesriciuiiioeie sl 3ddundunmwdnitg
1#dA ey 10 10n ﬂqz‘lﬂumﬂi’am’mﬁuﬁaqnﬁq:’lﬁmnmﬁmﬂﬁudwum An 4 dn

e daufes daden diRas drarae oo dudalouds B uay Ue

o \ . 4 - - -
AUL{U (Dummy vanable, D1 - D7) gminsn dietatluntseiunennaifeuuysei
- - L J 4 l- -~
AmuUnAluuntlvasiousnanlugunii 20, 21, 25, 26, 28, 29 usz 30 TaediViAvessauys
o -I‘ -:A - - L " el = - -: - -ll
AnEnsaeuuUsRaUnAssgninvuaivindy 1 edwlaifAtesunnieafunnaaeu
l- - - 4 -
wsniimindluundvesdaumalilfignesuneiluenansiiusssruaziBunresuuusases
E g ; 2o Atk ' ' :
1 wanamiudammrstinlssnavinissmaiiiawinuife  Wedon Winadildaannasin
: 5 2R 7 o Py s
Tyndureuuudnnesii comverge  YRTHEIRNITEVARRIARauLnusan s NauNudaY

ﬁﬁlﬁmv‘ﬁiﬁﬁnm?ﬁ'\igmiu'h.i converge

(14) 472 (Rice)

RICE, = 3.209784 RICEQ,
(98.147)

R’ = 0842982 DW. = 2398498

(15) 419lws (Maize)

MAIZE, = 1899031 MAIZEQ,

(67.668)
R = 0953641 DW. = 2371812
B - - LA L
AuflszemnnuAnegianium, g

aueR, engnlsznauninlesqy, Snuda



(16) Baumen (Soybean)

SOY, = 6632878 SOYQ,
(77.832)

R’ = 0993463 DW. = 2122434

(17) d2i@ea (Mungbean)

MUNG, = 4629878 MUNGQ,
(49 859)

R = 0798862 DW. = 1453715

(18) R (Groundnut)

GROUN, = 6.115805 GROUNQ,
(75.878)

R® = 0830057 DW. = 2020357

(19) #9919 (Sorghum)

SORG, = 1.137914 SORGQ,
(26.604)

R’ = 0862881 DW. = 0596601

(20) 881 (Sugarcane)

SUGAR, = 0.229069 SUGARQ,, + 2979.274 D1
(103.116) (26.092)

R’ = 0991551 DW. = 2899301 (01 = 1 Tut) 1980, 1981, 1988, 1989)

12



(21) JWudJ2VAY (Cassava)

CASS, = 0.410239 CASSQ, + 2186231 D2
(60.463) (7.089)

R = 0909625 DW. = 1897889 (D2 = 1 Wil 1986, 1990)

{22) fla) (Cotton)

COT, = 8866977 COTQ,
(58173)

R® = 0976526 DW. = 1765358

(23) Yaufa (Kenaf)

KENAF, = 3321802 KENAFQ,
(73.651)

R = 0939495 DW. = 1033488

(24) U (Kapok)

KAPOK, = 5928788 KAPOKQ,
(842.069)

R’ = 0996931 DW = 0504315

(25) £ (Vegetable)

VEG, = 5100308 VEGQ, + 1380.275 D3
(123.064) (8515)

R = 0946442 DW. = 1466776 (03 = 1 Tl 1980, 1981)
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(26) 1xw¥H12 (Coconut)

CCN, = 2096294 CCNQ, + 3733356 D4
(769.879) - (34172

R® = 0999194 DW. = 0580235 (D4 = 1 1wl 1981)

(27) & (Rubber)

RUB, = 2340748 RUBQ,
(46.756)

R’ = 0951488 DW. = 0413475

(28) UAdmT (Cattle)

CATT, = 0887772 CATTQ, + 6643648 D5
(310.720) (28.532)

R’ = 0995833 DW. = 2354943 (05 = 1 Wil 1981)

(29) ng¥ile (Buffalo)

BUFF, = 0.758198 BUFFQ, + 1589.828 D6
(114.049) (40.877)

R’ = 099268 DW. = 1476455 (D6 = 1 1wl 1980)

(30) §n7 (Swine)

SWINE, = 1507192 SWINQ, + 9118791 D7
(1267 695) (136.845)

R’ = 0997433 DW. = 2115115 (D7 = 1 Tt 1989)









(34) Indirect Tax

IDTAX, = IMPTAX, + XTAX, + BUSTAX, + OIDTAX,
(35) Total Tax

TAX, = DTAX, + IDTAX,
(36) Government Revenue

GREV, = TAX, + MREV,
(37) Difference Consumer Price Index

DCPI, = CPI,- CPI,,
(38) Total Import

IMR, = IMPA, + IMPB, + IMPC, + IMPD,
(39) Total Export

EXRt = EXAG, + EXNAG,
{40) Total Investment

l, = IFPR, + IFGR,
(41) Real GDP

GDPR, = CPR, + CGR, + |, + INV, + EXR, - IMR,

(42) GDP Deflator

PGDP, = GDPP, / GDPR,
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(43) Disposable Income
YPDR, = GDPR, - TAX, - TRAN,
(44) Total Crops

CROP, = RICE, + CASS, + COT, + KENAF, + KAPOK, + SUGAR, + MAIZE, +
SORG, + MUNG, + SOY, + GROUN, + VEG, + RUB, + CCN, + OTH,

(45) Total Livestock
LIVE, = CATT, + BUFF, + SWINE, + HEN, + DAIRY, + OTHL,
(46) Agriculture
- AGRI, = CROP, + LIVE, + FISH, + FOR, + OTHA,
(47) Nonragriculture

NAGRI, = MINING, + MANUFC, + ELECTRC, + CONSTRC, + TRADE, +
TRANSPRT, + FINANCE, + PUBLIC, + OTHGDP,

(48) Real aggregate Supply
GDPSR, = AGRI, + NAGRI,
(49) Market clearing condition

GDPSR, = GDPR,



3. i'ouﬂﬂuuuu'hammwjﬁﬁmmn

n. sauslznanlu (ENDOGENOQUS VARIABLES)

CPR = Private Consumption

CGR = Government Consumption
IFPR = Fixed Private Investment
RCALL 2 Interbank Lending Interest Rate
RLB = Minimum Overdraft Rate (MOR)
CPI = Consumer Price Index

IMPA & Import of Consumer Goods
IMPB A Import of Raw Material

IMPC = Import of Crude Qil

IMPD = Import of Capital

EXAG = Export of Agriculture Goods
EXNAG = Export of NonaQricullura Goods
IMPTAX = Import Tax

BUSTAX = Bussiness Tax

RICE = Value Added of Rice

MAIZE = Value Added of Maize

SoY = Value Added of Soybean
MUNG = Value Added of Mungbean
GROUN = Value Added of Groundnut
SORG = Value Added of Sorghum
SUGAR = Value Added of Sugarcane
CASS = Value Added of Cassava

coT = Value Added of Cotton

KENAF = Value Added of Kenaf

KAPOK = Value Added of Kapok

VEG = Value Added of Vegetable



CCN = Value Added of Coconut’

RUB = Value Added of Rubber
CATT = Value Added of Cattle
SWINE = Value Added of Swine

BUFF = Value Added of Buffalo

HEN = Value Added of Hen

DAIRY = Value Added of Dairy

GDPR = Real GDP

GDPSR = Real Aggregate Supply
M2CDR = Real Money Supply

PGDP = GDP Deflator

TAX 2 Total Tax

IDTAX = Indirect Tax

GREV = Government Revenue

IMR = Total Import

EXR _ Total Export

YDPR = Disposable Income

| = Total Investment

CROP = Value Added of Total Crops
LIVES = Value Added of Total Livestock
AGRI = Value Added of Agricultural Sector
1. fawlsnanian EXQGENOUS VARIABLES)
RTD = Time Deposit Rate

MAP = Consumer Goods Price Index
MBP & Raw Material Price Index
MCP = Crude Qil Price Index

MDP = Capital Price Index

RICEQ = Quantity of Rice



MAIZEQ
soya
MUNGQ
GROUNQ
SORGQ
SUGARQ
CASSQ
cota
KENAFQ
KAPOKQ
OTH
OTHQ
VEGQ
coca
RUBQ
CATTQ
SWINQ
BUFFQ
HENQ
DAIRYQ
OTHL
OTHLQ
M2CD
DTAX
EXTAX
OIDTAX
EXRATE
MREV
TRAN

Quantity of Maize

Quantity of Soybean
Quantity of Mungbean
Quantity of Groundnut
Quantity of Sorghum
Quantity of Sugarcane
Quantity of Cassava
Quantity of Cotton

Quantity of Kenaf

Quantity of Kapok

Value Added of Other Crops
Quantity of Other Crop
Quantity of Vegetable
Quantity of Coconut
Quantity of Rubber

Quantity of Cattle

Quantity of Swine

Quantity of Buffalo

Quantity of Hen

Quantity of Dairy

Value Added of Other Livestock
Quantity of Other Livestock
Nominal Money Supply
Direct Tax

Export Tax

Other Indirect Tax

Exchange Rate
Government Non-tax Revevenue

Transfer Payment
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IFGR = Investment Fix Government Consumption

GDPP = Nominal GDP

FISH = Value Added of Fishery Product

FOR = Value Added of Forestry Product

OTHA = Value Added of Other Agriculture Product

MINING = Value Added of Mining and Quarrying Product
MANUFC = Value Added of Manufacturing Product

ELECTRC = Value Added of Electricity and Water Supply
CONSTRC = Value Added of Construction

TRADE = Value Added of Wholesale and Retail Trade
TRANSPRT = Value Added of Transportation and Communication
FINANCE = Value Added of Banking, Insurance and Real Estate
PUBLIC = Value Added of Public Administration

OTHGDP = Value Added of Other Gross Domestic Product by Industrial Origin
D1-D7 = Dummy Variable

4. malszdiunauuudiany

. - ] . - -
LS IReATE g AN AT L uLuE s esszney U B s e N T

EETNN o g o X
AU IuA s Gunduussuuaunaniuniles (Simultseous equation) Tafratulae
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natlsvfiunsvesuuidanenite Wlunmensafifusasnsoialdla tnMn Historical
Simulation i'etﬂummnﬂﬂumquuﬂuﬂ'ﬂummmn?;ﬁmmuuuéqaaqmnmeﬁq Simulation Tat
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Root Mean Square Error (RMSE) , Root Mean Square Percent Error (RMSPE) . WAT Theil's Inequality
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1. Boot Mean Square Error
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Root Mean Square Error iilun1sdnnaaideniuusesrmifannnasin Simulation 9n#A
- J - . 5 ¥ ; - - -
SNluINRAWYiN Simulation A1 RMSE Tlfamnsaazgnulssinldtaenaninluu Beudieudu

1 J - J - -
ANRRLTENAILLIIYINNISAS TN

2. Root Mean Square Percent Error
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RMSPE = ,[— e
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3. Theil's lnequality Coefficient (L}
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u

A Theil's Inequality Coefficient (U) Lﬂuﬁﬂﬁ‘liﬁwé’um?ﬂmﬁu Historical Simulation

WRY Ex-post forcasts WUaUlaBNAMIN TnuaziiFnatszwine 0 AU 1 fda U = 0 udsedn
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ATNT 319 ansUsTfiuyees IUANNINMIA Simulation

RMSE RMSPE U
CPR 23,222 0.026587 0.014181
| 41,192 0.095550 0.045408
EXAG 11,760 0.106332 0.038100
EXR 11,760 0.046092 0.014184
IMR 27,600 0.084666 0.030226
GDPR 61,942 0.036203 0.018765
GREV 7,097 0.028578 0.014119
AGRI 281 0.011562 0.006293
CROP 2,701 0.017182 0.009349
GDPSR 29N 0.001918 0.001086

20,021 0.050188 0.019169
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