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GM 0.081276 2.7330[0.011]
GM,, 0.10805 3.5784 [0.001]
GMPC 0.12361 2.3911 [0.024]
GMPC, 0.22503 3.5756 [0.001]
-3.0401
GMPL -0.18579 [0.005]
GMPL, -0.35224 [3383]7
GPKH 0.41464 6.5750 [0.000]
GPKH, 0.28976 3.3943 [0.002]
SH 0.95E-4 3.4050 [0.002]
K 0.03648 3.1597 [0.004]
GRE 0.66837 4.1650 [0.000]
D68 2.5929 1.7949 [0.084]
DT57 0.35060 4.1847 [0.000]
R-Squared, 0.97767
DW-statistic, 2.3938
A: Serial Correlation, [0.72]
B: Functional Form, [0.212]
C: Normality, [0.934]
D: Heteroscedasticity, [0.870]
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1. heteroscedasticity
2. Normality

3. functional form
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dGCPI1 901 12 7.09 [.000]
dGM 0812 029 2.73[.010]
dGMPC 123 .05 2.31[.023]
dGMPL -.185 .06 -3.0 [.005]
dGPKH 414 063 6.57 [.000]
dGRE1 668 16 4.16 [.000]
dK1 .036 011 3.15[.004]
dSH 95E-4 28E-4 3.40 [.002]
dD68 2.59 1.44 1.79 [.082]
dDT58 350 .08 4.18.000]
ecm(-1) -.08 14 -9.6 [.000]
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1. variance decomposition
2. steady-state
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