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Figure 1 .The rates trend of realized inflation and core inflation from 1370 to 1400
Source: Central Bank of the Islamic Republic of Iran and research calculations
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Source: Central Bank of the Islamic Republic of Iran
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1353-1400
Source: Central Bank of the Islamic Republic of Iran
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Figure 5 .The rates trend of realized inflation and core inflation during the monthly
period from May 2004 to February 2023.
Source: Central Bank of the Islamic Republic of Iran and research calculations
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Table 2.The results of the unit root test for the exchange rate variable
Source: Research results
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Table 3.ARIMA model estimation results for exchange rate variable difference
Source: Research results
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Table 4.The results of the unit root test for the residuals of the ARIMA model
Source: Research results
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Table 5.Results of heteroskedasticity variance test for residuals of ARIMA model
Source: Research results
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Table 6. Estimation results of TGARCH (1,1) model for exchange rate variable difference
Source: Research results
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Table 7.The results of the unit root test for the variables of equations (21) and (22)
Source: Research results
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Table 8.The results of the co-integration test among the variables of equations (21) and
(22)
Source: Research results
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Table 9.The estimation results of equations (21) and (22)
Source: Research results
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Table 10.Toda and Yamamoto causality test results
Source: Research results
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Table 11.The results of the unit root test for the variables of equation (23)
Source: Research results
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Table 12.The results of estimating the short-run relationship of equation (23)
Source: Research results
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Table 13.The results of estimating the long-run relationship of equation (23)
Source: Research results
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