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Table 1. Estimation Results of the Innovation Equations

Source: Author’s Computation
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Table 2. Estimation Results of the GDP & GDP/Oil Equations

Source: Author’s Computation
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Table 3. Unit root test result with structural break
Source: Author’s Computation
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Table 4. Integration tests of Innovation Equation
Source: Author’s Computation
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Table 5. Descriptive Statistics
Source: Author’s Computation
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Table 6. Heteroscedasticity Tests of Innovation Equation
Source: Author’s Computation
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Table 7. Heteroscedasticity Tests of GDP Equation

Source: Author’s Computation
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Table 8. Residual Portmanteau Tests for Autocorrelations, First Equation

Source: Author’s Computation
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Table 9. Residual Portmanteau Tests for Autocorrelations, Second Equation

Source: Author’s Computation
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Table 10. Residual Portmanteau Tests for Autocorrelations, Third Equation

Source: Author’s Computation

dédg slass Q-star P-value | s (Jasi Q-star P-value | (olil asys
) ANV ofeTE /¥ ofo OV 3
Y \e/eV ofoVeo V0/0e ofedo A
Y YONA o/VY) \nVina AVA \Y
¢ \VYve o/eYO N7t A3 1
[} Va/As o/e7V Y/ o/¥Yo Yo
Al Yofo) o/\A& ¥/ e ofotV Y&
\ Ye/vo o/\QY gy/av TR ) YA
A ¥/ e o/YTV £V ofots ins
Q YVIVA o/YAV ANV A7) ¥
\o VALY o/OYQ Oof\V o/\Wo &o

pilez doles (plojpo Vsl wiwgw Siwsod 355 (g0il s N Jgaz

ks Slosbons 35

Table 11. Residual Portmanteau Tests for Autocorrelations, Fourth Equation

Source: Author’s Computation
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