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Source: Mona Kamel (2013), financial development and economic growth in Egypt: A re-investigation, Munich Personal RePec
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DependentVariable: Y
Method: Least Squares

Date: 05/13/17 Time: 13:27
Sample: 1990 2015

Includedobservations: 26

Variable Coefficient Std. Error t-Statistic Prob.
X1 0.117159 0.026365 4.443776 0.0002
X2 0.371578 0.073909 5.027483 0.0000
X3 -0.078150 0.025429 -3.073296 0.0056
C -3.094754 1.496237 -2.068358 0.0506
R-squared 0.613276 Meandependent var 2.877671
Adjusted R-squared 0.560541 S.D. dependent var 2153233
S.E. of regression 1.427414 Akaike info criterion 3.690244
Sumsquaredresid 44.82523 Schwarz criterion 3.883797
Log likelihood -43.97317 Hannan-Quinn criter. 3.745980
F-statistic 11.62940 Durbin-Watson stat 1.751288
Prob(F-statistic) 0.000090
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Breusch-Godfrey Serial Correlation LM Test:
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F-statistic 0.292335  Prob. F(2,20)
Obs*R-squared 0.738484  Prob. Chi-Square(2)
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F-statistic 1.186995  Prob.F(3,22)
Obs*R-squared 3.622145  Prob. Chi-Square(3)
Scaledexplained SS  3.897527  Prob. Chi-Square(3)
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Series: Residuals
Sample 1990 2015
Observations 26

Mean 3.07e-16
Median 0.118660
Maximum 2.954037
Minimum -3.652175
Std. Dev. 1.339033
Skewness -0.627656
Kurtosis 4.,005762

Jarque-Bera  2.802979

Probability 0.246230
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Forecast: YF

Actual: Y

Forecast sample: 1990 2015
Included observations: 26

Root Mean Squared Error  1.313030
Mean Absolute Error 0.969116
Mean Abs. Percent Error  42.21207
Theil Inequality Coefficient 0.190624
Bias Proportion 0.000000
Variance Proportion 0.121630
Covariance Proportion  0.878370
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