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ARDL Bounds Test

Date: 10/10/18 Time: 12:58
Sample: 1971 2017
Included observations: 47

Null Hypothesis: No long-run relationships exist

Test Statistic Value k
F-statistic 9.682285 5
Critical Value Bounds
Significance 10 Bound 11 Bound
10% 181 2.93
5% 2.14 3.34
2.5% 2.44 3.71
1% 2.82 4.21
Test Equation:
Dependent Variable: D(GDPP)
Method: Least Squares
Date: 10/10/18 Time: 12:58
Sample: 1971 2017
Included observations: 47
Variable Coefficient Std. Error t-Statistic Prob.
MANUFACTURING(-1) 0.912174 0.166227 5.499074 0.0029
CONSTRUCTION(-1) 0.592690 0.191309 3.166228 0.0000
ELECTRICITY(-1) 0.238704 0.152542 1.564834 0.1253
RETAIL(-1) 0.641603 0.182015 3.536785 0.0217
TRANSPORT(-1) 0.285859 0.115327 2.578682 0.0174
GDPP(-1) -2.041252 0.336277  -6.070146 0.0000
R-squared 0.686225 Mean dependent var 0.060851
Adjusted R-squared 0.635765 S.D. dependent var 0.256359
S.E. of regression 0.421048 Akaike info criterion -6.337199
Sum squared resid 0.542898 Schwarz criterion -6.573388
Log likelihood 42.92242 Hannan-Quinn criter. -6.426078
Durbin-Watson stat 1.591919
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