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Dependent Variable: G
Method: Least Squares
Date: 04/23/06 Time: 06:41
Sample (adjusted): 13#3 1389
Included observations: 17 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
C 0.235175 0.036271 6.483750 0.0000
AK -7.81E-10 2.23E-10 -3.494642 0.0050
BAN S8E07 1 ggE-07 3129389 00096
SH -1.78E-07 393E-08 4524316 0.0009
TAK -0.000182 9.538-05  —1-910075 0.0825
IN 0.000474 0.000186 2.544243 0.0273
R-squared 0.800739 Mean dependent var 0.399871
Adjusted R-squared 0.710166  S.D. dependent var 0.009321
S.E. of regression 0.005018  Akaike info criterion -7.481035
Sum squared resid 0.000277  Schwarz criterion -7.186960
Log likelihood 69.58880 Hannan-Quinn criter. -7.451803
F-statistic 8.840803 Durbin-Watson stat 275733
Prob(F-statistic) 0.001400
Null Hypothesis: SH has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=S)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.674523 0.8392
Test critical values: 1% level -3.653730
5% level -2.957110
10% level -2.617434

*MacKinnon (1996) one-sided p-values.
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Augmented Dickey-Fuller Test Equation

Dependent Variable: D(SH)
Method: Least Squares

Date: 10/12/14 Time: 06:14
Sample (adjusted): 13sv 1390

Included observations: 32 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
SH(-1) -0.028547  0.042322 -0.674523 0.5051
C 49262.45  36173.89 1.361823 0.1834
R-squared 0.014939 Mean dependent var 25888.66
Adjusted R-squared -0.017896 S.D. dependent var 58205.61
S.E. of regression 58724.12 Akaike info criterion 24.85955
Sum squared resid 1.03E+11 Schwarz criterion 2495116
Log likelihood -395.7528 Hannan-Quinn criter. 24.88992
F-statistic 0.454981 Durbin-Watson stat 2.482705
Prob(F-statistic) 0.505144
Null Hypothesis: D(SH) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=S)
t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -7.114519 0.0000
Test critical values: 1% level -3.661661

5% level -2.960411

10% level -2.619160

*MacKinnon (1996) one-sided p-values.
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Augmented Dickey-Fuller Test Equation
Dependent Variable: D(SH,2)

Method: Least Squares

Date: 10/12/14 Time: 06:15

Sample (adjusted): 136v 1390

Included observations: 31 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D(SH(-1)) -1.271008  0.178650 -7.114519 0.0000

C 32112.57 11409.42 2.814566 0.0087
R-squared 0.635753 Mean dependent var -2085.871
Adjusted R-squared 0.623193 S.D. dependent var 93854.17
S.E. of regression 57612.00 Akaike info criterion 24.82319
Sum squared resid 9.63E+10 Schwarz criterion 2491571
Log likelihood -382.7595 Hannan-Quinn criter. 24.85335
F-statistic 50.61639 Durbin-Watson stat 2.039202
Prob(F-statistic) 0.000000

Null Hypothesis: IN has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=S)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.302749 0.0229
Test critical values: 1% level -3.646342
5% level -2.954021
10% level -2.615817

*MacKinnon (1996) one-sided p-values.
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Augmented Dickey-Fuller Test Equation

Dependent Variable: D(IN)
Method: Least Squares
Date: 09/11/14 Time: 22:26
Sample (adjusted): 13sv 139.

Included observations: 33 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
IN(-1) -0.533755  0.161609 -3.302749 0.0024
C 10.72822  3.359168 3.193712 0.0032
R-squared 0.260287 Mean dependent var 0.578788
Adjusted R-squared 0.236425 S.D. dependent var 8.918722
S.E. of regression 7.793425 Akaike info criterion 7.003130
Sum squared resid 1882.862 Schwarz criterion 7.093827
Log likelihood -113.5516 Hannan-Quinn criter. 7.033647
F-statistic 10.90815 Durbin-Watson stat 1.559346
Prob(F-statistic) 0.002419
Null Hypothesis: AK has a unit root
Exogenous: Constant
Lag Length: 4 (Automatic based on SIC, MAXLAG=S)
t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.103984 0.0378
Test critical values: 1% level -3.689194

5% level -2.971853

10% level -2.625121

*MacKinnon (1996) one-sided p-values.
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Augmented Dickey-Fuller Test Equation
Dependent Variable: D(AK)

Method: Least Squares

Date: 09/11/14 Time: 20:52

Sample (adjusted): 1363 1390

Included observations: 28 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
AK(-1) -0.531139  0.171115 -3.103984 0.0052
D(AK(-1)) 1.181622  0.294178 4.016685 0.0006
D(AK(-2)) 0.148329  0.252091 0.588394 0.5623
D(AK(-3)) 1.341236  0.497400 2.696495 0.0132
D(AK(-4)) 2.794844  0.533952 5.234263 0.0000

C 1385289.  2208338. 0.627299 0.5369
R-squared 0.940482 Mean dependent var 22264595
Adjusted R-squared 0.926955 S.D. dependent var 31553637
S.E. of regression 8527964. Akaike info criterion 34.94301
Sum squared resid 1.60E+15 Schwarz criterion 35.22848
Log likelihood -483.2021 Hannan-Quinn criter. 35.03028
F-statistic 69.52679 Durbin-Watson stat 2.022796

Prob(F-statistic) 0.000000




