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1. Ordinary Least Square
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Augmented Dickey-Fuller Unit Root on U t-Statistic Prob
Augmented Dickey-Fuller test statistic -4.508145 0.0027
Test critical values: 1% level -4.073859
5% level -3.465548
10% level -3.159372
Sy (2958 (o) 2

Sy jmess (it Sloj s )S 5 il pS (OLS) Jgone laye Jilio (slojimass

ol (YAY ¢ 1,28) wsl 85 SeuodS (598 (oled 4 canl (BLUE) (s (355 (90

25 Jols luebl S (59,8 (a8 pae L (OLS) oy 4 w5y (e 3l S5
90 g0 4Bl S (1298 (cwyp & B 53 yskate (ol

WL& )|9 u.)tuwa.&’b
oS 5l @l (7-7) Jsie
Heteroskedasticity Test: ARCH |
F-statistic 0.07729 Prob. F(1,81) 0.7818
Obs*R-squared 0.07900 Prob. Chi-Square(1) 0.7786
Heteroskedasticity Test: Glejser

F-statistic 1.43893 Prob. F(6,76) 0.2110
Obs*R-squared 8.46674 Prob. Chi-Square(6) 0.2059
Scaled explained SS 7.49257 Prob. Chi-Square(6) 0.2777
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Breusch-Godfrey Serial Correlation LM Test:
F-statistic 2.064655 Prob. F(1,74) 0.1550
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