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8
Series: Residuals
74 Sample 2 30
6 Observations 29
5 | Mean 3.09e-15
Median 0.002696
4 | Maximum 0.051456
Minimum -0.062155
34 Std. Dev. 0.031585
Skewness -0.472482
2 Kurtosis 2.305178
1 Jarque-Bera  1.662344
0 Probability 0.435538
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LOG(GDP) = C(1)*LOG(G) + C(2)*LOG(OP) + C(3)*LOG(T) + C(4)*LOG(P) +
C(5)*LOG(FARAR) + C(6)*FARARR(L) + C(7)*LOG(FDII) + C(8) + C(9)*DUM
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Variable Coefficient Std. Error t-Statistic Prob.
LOG(G) 0.393533 0.056900 6.916247 0.0000
LOG(OP) 0.345817 0.053246 6.494767 0.0000
LOG(T) 0.038016 0.017248 2.204066 0.0394
LOG(P) 0.149086 0.019288 7.729378 0.0000
LOG(TAXEVASION) 0.027246 0.050008 0.544825 0.5919
TAXEVASION (1) -1.680747 0.627801 -2.677196 0.0145
LOG(FDII) -0.084332 0.029351 -2.873243 0.0094
C 6.972702 0.825920 8.442343 0.0000
DUM 0.093742 0.017908 5.234723 0.0000
R-squared 0.991011 Mean dependent var 14.12336
Adjusted R-squared 0.987416 S.D. dependent var 0.333136
S.E. of regression 0.037371 Akaike info criterion -3.486699
Sum squared resid 0.027932 Schwarz criterion -3.062365
Log likelihood 59.55713 Hannan-Quinn criter. -3.353803
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1. Heteroskedasticity Test
2. Breusch-Pagan-Godfrey
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F-statistic 0.772216 - F(8,20) JLe=>| 0.6312
Obs*R-squared 6.843764 . Chi-Square(8) Ju= 0.5536
Scaled explained SS 2.124216 . Chi-Square(8) Ju=! 0.9770
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F-statistic 0.659280 . F(2,18) Jtez> 0.5293

Obs*R-squared 1.979354 . Chi-Square(2) Ju>! 0.3717
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Dependent tau-statistic b z-statistic F b
GDP -3.543556 0.6611 -20.19243 0.5137

G -4.289074 0.3478 -23.70904 0.2961

FDI -3.081068 0.8342 -14.23055 0.8600
TAXEVASION -2.148102 0.9854 -7.541247 0.9941
T -1.138467 0.9996 -11.25864 0.9402

P -3.608513 0.6335 -24.86129 0.2367

OP -2.683023 0.9304 -11.33580 0.9507

*MacKinnon (1996) p-values.
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1. Serial Correlation Test
2. Breusch-Godfrey Serial Correlation LM Test
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