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GMPC-2 0.22 3.0 C 0.22 078
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4.7187 [0.000]0.49404GCPI-1

2.7330 [0.011]0.081276GM

3.5784 [0.001]0.10805GM-2

2.3911 [0.024]0.12361GMPC

3.5756 [0.001]0.22503GMPC-2

-3.0401 

[0.005]
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[0.000]
-0.35224GMPL-2

6.5750 [0.000]0.41464GPKH
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3.4050 [0.002]0.95E-4SH
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4.1650 [0.000]0.66837GRE

1.7949 [0.084]2.5929D68

4.1847 [0.000]0.35060DT57

R-Squared, 0.97767��
DW-statistic, 2.3938��

A: Serial Correlation, [0.72]��
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C: Normality, [0.934]��
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1. heteroscedasticity 

2. Normality�
3. functional form 
4. Serial correlation 
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dGM .0812 .029 2.73 [.010]

dGMPC .123 .05 2.31[.023]

dGMPL -.185 .06 -3.0 [.005]
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2. steady-state�
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