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10% Critical valu6

-4.2605
-3.5514
-3.2081

llacKinnon criticel velues for reiociron of hypoth€sb of 6 unit root.

Argmented Dickay-Fuller Test Equation
Dapander Variable: D(RES|D01,3)
Method: Least Squares
Date: 082/fi) Time: 14:07
Semplo(adjusted) :'l US 137 7
lndu& obs€n alions: 33 afier adiusting endpoints

Variable Coefiici€mt Std. Enor t-Steti3tic Prob.

-2.686067
o.il1237
o.022292

{.001431

0.891776
0.880581
0.12015s
0.4187G5
25.23212
2.*3224

0.257719
o.112513
0.050832
0.oo2209

-10.422&
4.499510
0.438550

4.e{7607

0.0000
0.0001
o.&2
o.5223

0.002951
o.un11
-1.26795
-1.105400
79.6&159
0.00oooo

D(RESrD01(-1),2)
D(RES|Dol (-1 ),3)

c
@TREND(1340)

R-squar€d
Adjwted R-squer€d
S.E. d regrassion
Sum squar€d r€sid
Log likelihood
Durbin-Watson stet

Mean dependent var
S.D. depondent var
Akaike info criterion
Schwez criterion
F-stEtistic
Prob(F-slatistic)
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,-/91-.F; :Ss J.s rfb+ tLi -"nqJlS dJF

Veriancs Decomposition of LGDP
P€riod S.E. LGDP LPRID LNM2 LPUBD

1

2
3
4
5
6
7
I
I
10

0.092823
o.1$921
0.194509
o.225112
0.246385
0.263511
0.278595
0 292505
0.305899
0.318489

100.0000
94.52713
87.522€a
84.89834
82.67315
80.28115
77.85289
75.42114
73.05876
70.82551

0.000000
2.9S7565
6.789680
8.849519
1 'l .03517
13.53265
16.14240
18.76305
21.29325
23.66631

0.000000
2.43/105
5.551031
5.965125
5.875724
5.66,7237
5.392604
5. t 1041 I
4.841903
4.590951

0.000000
o.(Nt195
0.'t366't4
o.2470't7
0.415944
0.518954
0.612109
0.7053&I
0.806085
o.917228

LPRIO LNM2 LPUBO

1

2
3
4
5
6

I
I
10

0.045089
o.079707
0 120335
0.150108
0.191854
o.216123
o.235128
0.250856
o.2u770
o.277708

4.543309
19.44789
30.65511
37 .26320
40.54099
41.72205
4',1.77314
41.26083
40.49713
39.66003

0.000000
0 398199
0.529027
1.474863
1.920588
2.034976
'L982688
1.86.2270
1.730503
1607775

0.om(x)o
0.081517
0.036154
0.154398
0.459533
0.836396
't.2@75A
1 .513879
1.767902
1.972830

Ord€ring: LGDP LPRID LNM2 LPUBD

Variance D€composition of LPRID:
Period S.E, LGDP

95.45669
80.07239
68.77970
61.10754
57.07889
55.40658
55.MUz
55.36302
56.00446
56.75937
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