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3. Autoregressive Distributed Lag Model
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Estimated Long Run Coefficients using the ARDL Approach
ARDL(2,0,3,0,2) selected based on Schwarz Bayesian Criterion
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Dependent variable is LIPG
33 observations used for estimation from 1358 to 1390
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Regressor Coefficient Standard Error T-Ratio[Prob]
LIGG .081407 .063382 1.2844[.214]

LTC2 -.066693 .041937 -1.5903[.128]

LDFI -.018886 .021472 -.87953[.390]

LIR -.66992 .16431 -4.0772[.001]

INPT 1.8125 .21122 8.5813[.000]

D1.18034 .064221 2.8082[.011]

D2 .16751 .047782 3.5058[.002]
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