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Heteroskedasticity Test: White

F-statistic 1.167318 Prob. F(10,72) 0.3269
Obs*R-squared 11.57926 Prob. Chi-Square(10) 0.3142
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Null Hypothesis: RESIDO1 has a unit root
Exogenous: Constant
Bandwidth: 2 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat  Prob.*

Phillips-Perron test statistic -8.68747 0.0000
Test critical values 1% level -3.51126
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10% level -2.58563
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Variable Coefficient Std.Error t-Statistic Prob.
C -1631.189 382.308 -4.267 0.000
D(CPI) -231.372 86.969 -2.660 0.009
D(CV) 0.034 0.006 5.701 0.000
D(ER) -1.173 0.265 -4.424 0.000
D(GDP) 0.022 0.002 10.718 0.000
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D(PPI) -7.640 3.332 -2.293 0.025
ECM(-1) -0.329 0.180 -1.829 0.071
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