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2 MODELO TEÓRICO
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onde α representa o desvio da lei do preço único.
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3 PROCEDIMENTOS METODOLÓGICOS
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APÊNDICE A – TESTES ESTATÍSTICOS

 

Lags AIC SBC LR-Test P-value

Trigo

   1    45.27 46.10*

   2  45.18 46.73 130.28 0.00

   3  44.95 47.22 152.29 0.00

   4  44.95 47.95 117.23 0.00

   5  44.59 48.32 171.16 0.00

   6  43.76 48.24 239.67 0.00

   7  43.74* 48.97 118.75 0.00

   8  43.77 49.75 111.30 0.00

Cacau

   1    38.18 39.03*

   2  38.02 39.59 134.04 0.00

   3  37.91 40.22 126.10 0.00

   4  37.45 40.50 177.63 0.00

   5  36.84 40.64 198.82 0.00

   6  35.27 39.83 336.10 0.00

   7  35.33 40.65 99.67 0.00

   8  35.18* 41.27 128.60 0.00

Malte não torrado

   1    43.36 44.21*

   2  43.14 44.74 146.40 0.00

   3  43.24 45.58 101.66 0.00

   4  43.00 46.09 149.66 0.00

   5  42.91 46.77 127.05 0.00

   6  41.47 46.09 320.45 0.00

   7  41.45 46.84 115.90 0.00

   8  41.25* 47.43 141.13 0.00

Arroz

   1    99.29 100.22*

   2  98.96* 100.71 212.91 0.00

   3  99.28 101.84 131.04 0.00

   4  99.30 102.70 167.99 0.00

   5  99.55 103.78 140.22 0.00

   6  99.03 104.11 235.58 0.00

   7  99.20 105.13 150.32 0.00

   8  99.15 105.94 177.35 0.00


