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Plot of Cumulative Sum of Squares of Recursive Residuals
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R-Squared = 0.76960
DW-statistic = 1.8756
F-statistic= 5.2490[0.003]
Schwarz Bayesian Criterion= 1.0477
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R-Squared= 0.92687
Durbin's h-statistic= 0.78108

[0.435]

F statistic= 17.4264[0.000]
Schwarz Bayesian Criterion= 4.9932
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Plot of Cumulative Sum of Squares of Recursive Residuals
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R-Squared = 0.79651
DW-statistic = 2.1287
F-statistic= 6.1510[0.003]
Schwarz Bayesian Criterion= 4.9932
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Hodrick-Prescott Filter (lambda=100)
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