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M15190 4.1 HaNM3NAABY Unit Root

R RL Augmented Dickey Fuller

level 1st difference
Variables Trend & Trend &
none Intercept Intercept none Intercept Intercept
InY 2241534 | -1.268773 | -1.513074 | -1472583 | -2.681735 | -2.909010
InI 0.591109 |  -1.465304 | -2.009549 | -3.751395 | -3.910878 " | -4.259142"
InL 3473619 | -1.456333 |  -0.708054 | -3.163758 | -4.285874 | -4.445815
InX 3.898643 | 0662548 | -2.071503 | -1.990526 | -3.902940 | -3.835050"
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Lag length k AlC s8C
1 -3.708544 -3.479522
2 -3.617818 -3.201499
3 -3.622943 -3.015758
4 -3.515464 -2.713945
5 -3.892705 -2.893551
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-] T = o & -3 = or =,
Tuurnnanneunuenuduly i lganfossauanuiludase (Enders, 1995)
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Lag length k AIC SC
1 -1.657799 -1.428777
2 -1.547713 -1.1313%4
3 -1.453876 -0.846691
4 -1.80584 -1.004322
5 -2.229838 -1.230684
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d,, fi® Maximam Order of Integration in the System.
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lag Rivanzmy 5

(VAR order) (6)

p-values 0.012622

Adjusted R-squared 0.997922

Sum of lagged coeff. 0.362

Test statistic

lag ¥09321Y
(VAR order) p-value MWALD statistic
1
(2} 0.038989 4.261358
2
(3) . 0.102522 4.555356
3
) 0.250508 4.103445
4
(5) 0.096484 7.869316
5
(6) 0.012622 14.52016
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p-values 0.017083

Adjusted R-squared © 0.995155

Sum of lagged coefT. 2.726

Test statistic

lag Y833z UU

(VAR order) p-value MWALD statistic
1
@) 0.021459 5.280102
2
3) 0.131964 4.050454
3
@ 0.001965 14.83353
4
(s) 0.011808 12.89355
5
(6 © 0.017083 ' 13.77798
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