Note that figure numbers correspond to numbers used in original paper. Some figures are not updated.

Figure 1a: % Inflation; monthly year on year (1975:01 to 1987:01)
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Figure 1b: % Inflation; monthly year on year (1975:01 to 2011:01)
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Figure 3a: % Monthly Inflation; Annualized and Year on Year (1975:01 to 1987:01)
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Figure 3b: % Monthly Inflation; Annualized and Year on Year (1975:01 to 2011:01)
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Figure 5a: % Inflation in Imports and Inflation in CPI (1975:01 to 1987:01)
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Figure 5b: % Monthly Inflation in Imports and Inflation in CPI (1975:01 to 2011:01)
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Figure 6a: % Smoothed Inflation in Imports and CPI (1975:01 to 1987:01)
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Figure 6b: % Smoothed Inflation in Imports and CPI (1975:01 to 2011:01)
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Figure 9a: Short Term Interest Rates (3 Month) and CPI Inflation (1975:01 to 1987:01)
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Figure 9b: Short Term Interest Rates (3 Month) and CPI Inflation (1975:01 to 2011:01)
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Figure 10a: Long Term Interest Rates (10 year) and CPI Inflation (1975:01 to 1987:01)
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Figure 10b: Long Term Interest Rates (10 year) and CPI Inflation (1975:01 to 2011:01)
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Figure 11a: Real Long Term Interest Rates (10 year) and Real Short Term Interest Rates (3
month) (1975:01 to 1987:01)
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Figure 11b: Real Long Term Interest Rates (10 year) and Real Short Term Interest Rates (3
month) (1975:01 to 2011:01)
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Figure 14: Inflation Expectations (Inflation linker - Vanilla bonds) (2000:01 to 2011:01)
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