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Augmented Dickey-Fuller test statistic -1.241758
° Test critical values: 1% level -3.737853
5% level -2.991878
10% level -2.635542
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32 297 Augmented Dickey-Fuller test statistic -0.745835
50. 8% 85% Test critical values: 1% level -3.769597
15% 5% level -3.004861
5% 10% level -2.642242
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A Augmented Dickey-Fuller test statistic -4.607892

1. Test critical values: 1% level -2.669359
5% level -1.956406
10% level -1.608495
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Augmented Dickey-Fuller test statistic -6.82353
Test critical values: 1% level -2.669359
D ‘ 5% level -1.956406
@ ‘ 10% level -1.608495
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Hypothesized Trace 0.05
Eigenvalue
No. of CE(s) Statistic Critical Value
None 0.355120 11.59353 15.49471
At most 1 0.043402 1.064941 3.841466
Hypothesized Max-Eigen 0.05
Eigenvalue
No. of CE(s) Statistic Critical Value
None 0.355120 10.52859 14.26460
At most 1 0.043402 1.064941 3.841466
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