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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.717092  Prob. F(2,32) 0.4958
Obs*R-squared 1.715829  Prob. Chi-Square(2) 0.4240
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.690861 Prob. F(5,34) 0.6338
Obs*R-squared 3.689088 Prob. Chi-Square(5) 0.5950
Scaled explained SS 2.052986 Prob. Chi-Square(5) 0.8418
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Ramsey RESET Test

Equation: UNTITLED

Specification: GY C IPY IGY GL GX D1
Omitted Variables: Squares of fitted values

Value df Probability
t-statistic 1.091334 33 0.2830
F-statistic 1.191010 (1, 33) 0.2830
Likelihood ratio 1.418207 1 0.2337

! Functional form
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Exogenous: Constant
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t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.452690 0.0011
Test critical values: 1% level -3.621023
5% level -2.943427
10% level -2.610263
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