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3- Fixed Effects Panel Regression

4- Broda, 2004, PP. 31-58.
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2- Unit Root
3- Philips & Perron Test
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7- Generalized Autoregressive Conditional Heteroscedasticity
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Functional Form 1/5198(0/218)
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Test Statistics LM Version
Serial Correlation 1/3166(0/25)
Functional Form 0/8387(0/36)
Normality 4/1810(0/12)
Heteroscedasticity 2/7377(0/098)
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LGDP=12/63+./76LRPX —1/15LRPM —1/01RPXV
P-Value: (0/000) (0/000)  (0/001) (0/000)
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1- Cumulative Sum of the Recusive Residuals
2- Cumulative Sum of the Recusive Residual Squared
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