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[0.67702] | [0.35519] | [-0.81834] | [ 0.37199]

D1 Y PP Q
0.086811 | -3.84E-05 | 0.993032 | -0.231583 PP(-1)
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D1 Y PP Q
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Value CE(s)
0.0001 | 29.79707 139.4108 0.940120 None *
0.5676 | 15.49471 7.086532 0.103093 | At most 1
0.1602 | 3.841466 1.972797 0.041106 At most 2
Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

0.05 Max-Eigen Hypothesiz

ed

Prob.** Critical Statistic Eigenvalue No. of

Value CE(s)
0.0001 21.13162 132.3243 0.940120 None *
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