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Augmented Dickey-Fuller unit Root on U
ADF Test Statistic ~ -3.969953 1% Critical Value* -3.5073

5% Critical Value -2.8951

10% Critical Value -2.5844

*MacKinnon critical values for rejection of hypothesis of a unit Root.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(U)

Method: Least Squares

Date: 09/28/06 Time: 12:21

Sample(adjusted): 7/05/1383 9/28/1383

Included observations: 86 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.
U(-1) -0.444313  0.111919 -3.969953 0.0002
D(U(-1)) =0.249858  0.104762 -2.385006 0.0194
C 0.002642 0.009759 0.270701 0.7873
R-squared 0.342635 Mean dependent var 0.001215
Adjusted R-squared 0.326795 S.D. dependent var 0.110273
S.E. of regression 0.090478 Akaike info criterion -1.933164
Sum squared resid 0.679457 Schwarz criterion -1.847547
Log likelihood 86.12603 F-statistic 21.63084

Durbin-Watson stat 2.079580 Prob(F-statistic) 0.000000




