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Dickey-Fuller test for unit root Number of obs =

Z(t) has t-distribution
Test 1% Critical 5% Critical 10% Critical
Statistic Value Value Value

(D)) -2.184 -2.342 =G5 -1.285

p-value for Z(t) = ©.0150@
. dfuller cpi, drift lags(1)
Augmented Dickey-Fuller test for unit root Number of obs =
Z(t) has t-distribution
Test 1% Critical 5% Critical 10% Critical
Statistic Value Value Value

Z(GE)] =2 2829 -2.342 =1L (50 12985

p-value for Z(t) = ©.0025
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Dickey-Fuller test for unit root Number of obs =

Z(t) has t-distribution
Test 1% Critical 5% Critical 10% Critical
Statistic Value Value Value

Z(t) -1.628 S50 -1.658 =dlcaui)

p-value for Z(t) = 0.0531
. dfuller cpi, drift lags(1)
Augmented Dickey-Fuller test for unit root Number of obs =
Z(t) has t-distribution
5% Critical 10% Critical
Z(GE) : : : :
p-value for Z(t) = ©.0197
. dfuller cpi, drift lags(2)
Augmented Dickey-Fuller test for unit root Number of obs =
———— Z(t) has t-distribution
Test 1% Critical 5% Critical 10% Critical
Statistic Value Value Value

Z(E) =2 20 —2.360 -1.658 =Lk

p-value for Z(t) = ©.0117
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DF-GLS for cpi Number of obs =

DF-GLS mu 1% Critical 5% Critical 10% Critical
[lags] Test Statistic Value Value Value

=
(]

=S50 =S58 =il ek -1.668
-3.656 =2l Brfil S IO RG =l (57/2d
-3.664 =) 581 =1-990 S 6
=SG5S =258 -1.994 =k (el
-3.497 =S58 = 1909 =GRS
-3.368 = IRGE -2.00e3 -1.689
= 2t =2 - 58 -2.008 =I5 692
=2l algl =258 =2.6812 =il (el
-3.046 =S58 -2.016 e
-2.872 =25 580 -2.020 -1.704
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Opt Lag (Ng-Perron seq t) = 2 with RMSE 1.37779
Min SC = .7012219 at lag 1 with RMSE 1.386872
Min MAIC = .7366804 at lag 1 with RMSE 1.386872
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DF-GLS for cpi Number of obs =

DF-GLS mu 1% Critical 5% Critical 10% Critical
[lags] Test Statistic Value Value Value

=
®

-3.201 =257 S 0o =1 685
=2l iz =250 =2.e89 AL T
-3.001 =250 =2 02T =1 TE
= Ao T4 =AEET =iz =il 7EE
-2.650 =2 5097 -2.045 -1.740
=2°516 =2 2507 —2.0856 S 1oWST
-2.461 =2 2500 -2.067 =16
-2.51@ =2 3597 -2.977 =1l 77
=2l Eeil =2 2597 -2.086 =1l 2lre]
-2.477 =2 2597 =21095 ST E6
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2
1

Opt Lag (Ng-Perron seq t) = 1 with RMSE 1.29244
Min SC .5991435 at lag 1 with RMSE 1.29244
Min MAIC .653394 at lag 1 with RMSE 1.29244
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. dfuller inf, drift lags(e)

Dickey-Fuller test for unit root Number of obs
Z(t) has t-distribution
Test 1% Critical 5% Critical 10% Critical
Statistic Value Value Value

Z(t) SOE 559 -2.342 =il (Al -1.285

p-value for Z(t) = ©.0000
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. dfuller inf, drift lags(@)

Dickey-Fuller test for unit root Number of obs =
Z(t) has t-distribution

Test 1% Critical 5% Critical 10% Critical
Statistic Value Value Value

Z(E) AR S5 -2.342 651 SIRG

p-value for Z(t) = ©.0000
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