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F-Statistics 90% L ower Bound 90% Upper Bound
5.7853 5.4757 5.7055
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Regr essor Coefficient Standard Error Probability
TFP(-1) 0.77198 0.12079 0.000
SC 0.05357 0.02546 0.008
SC(-1) 0.06167 0.03587 0.052
SC(-2) 0.02020 0.00518 0.000
C 0.01172 0.00632 0.076

Dependent variableisLP
28 observations used for estimation from 1983 to 2010
R-Squared= 0.84346 F-Statistics: F(4,23)=10.3771

Diagnostic Tests

Test Statistics LM Test Probability
Seria Correlation CHSQ(1)=3.1180 0.077
Functional Form CHSQ(1)= 0.1070E-4 0.997

Normality CHSQ(2)= 1.4664 0.480

Heteroscedasticity CHSQ(1)= 0.22011 0.639
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Error Correction Representation for ARDL(2,0)

Regr essor Coefficient Standard Error Probability
dsc 0.53570 0.35462 0.131
dscCi1 0.01721 0.009978 0.097
dc 0.01172 0.006324 0.076
ECM(-1) 0.22802- 0.12079 0.071
dTFP =TFP-TFP(-1)
dSC = SC-SC(-1)
dSC1 = SC(-1)-SC(-2)
dC = C-C(-1)

ecm=TFP- 0.5783*SC -0.051400*C

Dependent variable isdTFP

29 observations used for estimation from 1982 to 2010
R-Squared= 0.44030 F-Statistics: F(3,25)=3.3055[0.095]
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Regr essor Coefficient Standard Error Probability
SC 0.05783 0.018619 0.000
C 0.05140 0.005383 0.000

Dependent variableis TFP
29 observations used for estimation from 1982 to 2010
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