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( ) ( ) ( )LPGDPr  LPGDPr LPGDPr Lpinr= +( f�5e' 5f�67< �5 ���=f�9(6� �< ���=f�<'5� �5
 

 (5/(8e)          (=/5e9'e)               (=/57'8')                          (=/55=76) 

[</<665e]   [8/<'586]�� [-</6599(] ���[</585'e] 

-=/=6< Lpinr (-<) 

(=/55(75)  

[-=/7='9(]   

R / R /= =< <= 6(5 = 6<5  

F Statistic− =�555f�9 �

( ) ( )LPinr LPGDPr LPGDPr= �=f�'99 ��=f�(86( � �5 ���=f ((' �< �

 (</59=e8)  (=/<97e)   (=/<778() 

[-=/<55'(]  [5/'ee75] [-5/597(6] 

( ) ( ) LPinr LPinr+ −5f�<8< � �< � �=f�(<6 �< �

(=/58((<) (=/58877)   

 [8/((e''] [-5/79=75]  �

R / R /= =
<< = 6'6 = 6''  

F − Statistic =588/9 

                                                                                                                
1.�Vector Autoregressive Model (VAR)�
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1. Diagnostic Tests 
2. Cumulative Sum of Recursive Residuals (CUSUM)  
3. Cumulative Sum of Squares of Recursive Residuals (CUSUMQ) 
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