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Variable Coefficient Std. Error t-Statistic Prob.
EAT 0.005922 0.001563 3.789712 0.0002
EBIT -0.003764 0.000927 -4.062057 0.0000
INF -0.007632 0.003112 -2.452134 0.0142
GRO 2.39E-06 1.97E-06 1.213039 0.2252
LIQ -0.004403 0.000699 -6.302621 0.0000
SIZE 0.032886 0.002424 13.56617 0.0000
NDTS -0.223089 0.044559 -5.006564 0.0000
TANG 0.038478 0.006004 6.408582 0.0000

Sargent test 0.21
AR(1) ] 0.00 AR(2) \ 0.95
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Test for Single Threshold

Fy 161.38
Bootstrapped p-value for one break 0.00
Test for Single Threshold
F, 36.32
Bootstrapped p-value For tow breaks 0.00
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