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Trend and Trend and
Intercept Intercept Trend and intercept Intercept
intercept intercept
T- T- T- T- T-
T-Statistic | Prop.* Prop.* Prop.* Prop.* Prop.* Prop.*
Statistic Statistic Statistic Statistic Statistic
Log
0.3360 -0.8264 0.4200 1.483752 0.0152 -2.42527 0.0423 -5.16350 0.0001 -5.7409 0.0000
(gr) 0.990058
Log
-4.5702 0.0602 -4.8438 0.0601 -1.3338 0.0236 -7.36042 0.0000 -4.56715 0.0004 -5.1144 0.0002
(iu)
Log
. 1.098542 0.9954 -3.4468 0.0773 -1.8153 0.0494 -3.5921 0.0456 -4.07374 0.0064 -3.8808 0.0356
(ip)
Log
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Dependent Variable: SD

Method: Least Squares
Date: 12/29/21 Time: 11:20
Sample: 2000 2020

Included observations: 21

Variable Coefficient Std. Error t-Statistic Prob.
V] 0. 13726 0.005225 -2.626958 0.0171
IP 3.29E-13 9.25E-14 3.555749 0.0023
GR -0.036009 0.032258 -1.116305 0.0290
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Dependent Variable: SD

Method: Least Squares

Date: 12/29/21 Time: 11:20

Sample: 2000 2020

Included observations: 21

R-squared 0.712998 Mean dependent var 0.388758
Adjusted R-squared 0.723532 S.D. dependent var 0.244443
S.E. of regression 0.249707 Akaike info criterion 0.232584
Sum squared resid 1.060009 Schwarz criterion 0.431541
Log likelihood 1.557865087379564 Hannan-Quinn criter. | 0.2757629646
F-statistic 0.721891097 Durbin-Watson stat  |1.66917600463
Prob(F-statistic) 0.04265030376
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Jarque Bera 1.45 Prob 0.96
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F-statistic 0.88 Prob. F(1,24) 0.87

Obs*R-squared 0.92 Prob. Chi-Square(1) 0.34
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