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(VREMENSKE SERIJE)

Uzorak

Egzistira li 

Lernerov 

Egzistira li 

ARDL, PSS, 
Da Da

model 2005m1
Ne Ne

IT, SL, UK)

model
Ne Ne

(AU, DE, IT)

(2009)

ARDL, PSS, 
Da Da

Johansen Da Da

(2012)
Johansen

2010m1
Da Da

ARDL, PSS, 
Ne Ne

NARDL, PSS, 
Da Da
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2. PSS test 
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pomaka
NX

t
Y
t

Y*
t t

+

t

–

0

1 0,872 (2,892)***   0,075 (0,101)

2 0,984 (3,337)***

3

4

5

7

pomaka
NX

t
Y
t

Y*
t t

+

t

–

0 1,197 (1,822)*

1 0,478 (1,881)*

2 0,823 (3,512)***

3

4 0,004 (0,021)

5

0,195 (0,977)

7 0,594 (2,925)***

d t

d

t
+ d+ 
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 9,030 (1,344)  0,102 (0,409)

Yt  0,482 (2,898)***

Y*
t

t
+  0,102 (0,409)

t  0,751 (2,125)**

5,937*** 9,008***

RESET test 0,931

LM test 0,075 0,285

0,180 0,092

WLR 0,000 0,000

LR

1 Yt

2

Y*
t

na neto izvoz. 1
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Panel A: Neto izvoz
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t – statistika
~
r2 ~

T
B

 ~
k

NX
1

0,878 0

NX
2

0,875 2

7

Y 0,917 7

dY 0,704 5

Y* 0,980 0

~
 

~T ~r2 je kvadrat 
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