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CZ HU PL

Policy rate 0.02 -0.23 -0.14

CPI (lagged 1m in HU and CZ) -0.14 -0.10 -0.06

Slope of EUR IRS curve 0.43 0.46 0.26

Akaike crit. 1.09 1.58 0.31

Adjusted R-squared 0.73 0.87 0.76
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