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Diagnostic tests

A: Serial Correlation CHSQ(1)= vsrav[.-o7] F(y, va)= wyrov:[ove
B: Functional Form CHSQ(1)= 0,0Av:[.1A] F( 1, va)= oyawl.vs
C: Normality CHSQ(Y)= f,5ax-[.-47] Not applicable

D: Heteroscedasticity CHSQ(V)= . +F114[.a¥4] F( v, fF)=...rarvo[.q0.

A: Lagrange multiplier test of residual serial correlation"
B: Ramsy’ s RESET test using the square of the fitted values™

C: based on a test of skewness and kurtosis of residuals®

D: based on the regression of squared residual on squared fitted value®
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v- Serial Correlation
A - Functional Form
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Variable Coefficient Standard Error T-Ratio Probability
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