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Fuller Test
Variable None Intercept Trend and Intercept
level level level
P thailand -14,35538%%x* -26.57469%%* -26.54994 **
P china -5.02335 ** -19.19768*** -19.27710%**
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MacKinnon Critical values for rejection of hypothesis of a unit root

For Price - Thailand

X=0Xi-1+ &

Unit Root test Level
1% Critical Value -2.5697
5% Critical Value -1.9401
10% Critical Value -1.616

X=a+68Xi 1+ &:

Unit Root test Level
1% Critical Value -3.4456
5% Critical Value -2.8676

10% Critical Value -2.57
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Xi=a+pt+0X -+ &

Unit Root test Level
1% Critical Value -3.9806
5% Critical Value -3.4207
10% Critical Value -3.1327

For Price - China

Xe=0X -+ &

Unit Root test Level
1% Critical Value -2.5738
5% Critical Value -1.9409
10% Critical Value -1.6163

Xi=a+60X:-1+ &

Unit Root test Level
1% Critical Value -3.458
5% Critical Value -2.8731
10% Critical Value -2.5729

Xi=a+pt+8X -+ &

Unit Root test Level
1% Critical Value -3.9978
5% Critical Value -3.429
10% Critical Value -3.1377

UMBINNT : INMITANE
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