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Pesaran and Shin W-stat
Level 1 st difference
Statistic Prob Statistic Prob
DLV -30.0326 0.0000 - -
LV -19.6005 0.0000 - -
LR -2.53740 0.0000 - -
R -2.16104 0.0153 -17.1219 0.0000
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Effect test Statistic d.f. Prob.
Cross-section F 0.006849 (4,872) 0.999
Cross-section Chi-square 0.027646 4 0.999
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