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M1 3508 FDI aladodl gyt st :(1) o3y godo

ADF Test Statistic -0 642025 1% Critical Walue™ -2 6211
5% Critical Walue -1.9492
10%% Critical Walue -1.6201

*Mackinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent YWariable: D{FID)

Method: Least Squares

Date: O7M2/M18 Time: 12:39

Sample(adjusted): 1972 2016

Included observations: 40

Excluded obsersations: 5 after adjusting endpoints

“Wariable Coefficient Std. Error t-Statistic Prob.
FID{-1) -0.055785 0.0586589 -0.642025 0.5247
D{FID(-1)) -0 751464 0196984 -3.814853 00005
R-sguared 0.303599 Mean dependent var 4 10E+16
Adjusted R-sguared 0.285272 S5 D. dependent var 4 93E+17
S_E. of regression 4 ATE+1T  Akaike info criterion 84_03062
Sum sqguared resid 6.61E+36 Schwarz criterion 84 11506
Log likelihood -1678.612 Durbin-Watson stat 2043255

Eviews 4 by Ao sbas U LUl slist s jbaaal)
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M2 73503 FDI ahadld dgy) izt jlast :(2) o3y goelod!

ADF Test Statistic -1.128610 1% Critical Value® -3.6019
5% Crtical Value -2.9358
10% Critical Value -2.6059

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{FID)

Method: Least Squares

Date: 071218 Time: 12:40

Sample(adjusted): 1872 2016

Included observations: 40

Excluded observations: § after adjusting endpoints

ariable Coefficient Std. Error  t-Statistic Prob.
FID{-1) -0.121132 0107329  -1.128610 0.2663
D{FID{-1)) -0.707908 0201244  -3.517659 0.0012
C 8. 44E+16 8.15E+16 1.035304 0.3072
R-squared 0323205 Mean dependent var 4 10E+16
Adjusted R-squared 0286621 S.D. dependent var 4 93E+1T
S_E. of regression 4 ATE+1T  Akaike info criterion 8405206
Sum sqguared resid 6 42E+36 Schwarz criterion 8417873
Log likelihood 1676041 F-statistic 8.8347045
Durbin-VWatson stat 2042051 Prob(F-statistic) 0000730

Eviews 4 by Ao sbasu LUl slast e jbaaal)
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ADF Test Statistic -2.088613 1% Critical Value® -1 2023
5% Critical Value -3.5247
10% Critical Value -3.1931

*Mackinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{FID)

Method: Least Sgquares

Date: 071218 Time: 12:43

Sample(adjusted): 1972 2016

Included observations: 40

Excluded observations: & after adjusting endpoints

Variable Coefficient  5Std. Error  t-Statistic Frob.
FID{-1) 0391579 0187483 -2.088613  0.0439
D(FID{-1)) -0.468665 0239504 -1.956814  0.0582
C TA4E+1T7 1.84E+17 0 -0.938729 03541
@TREND{1970) 14TE+16  B.45E+14 1737549  0.0908
R-squared 0.375571 Mean dependent var 4 10E+16
Adjusted R-squared 0323536 5.0. dependent var 4 93E+17
5.E. of regression 4 06E+17  Akaike info criterion 8402153
Sum sqguared resid 5 93E+36 Schwarz criterion 8419042
Log likelihood -1676.431  F-statistic 7. 217567
Durbin-VWatson stat 2011917 Prob(F-statistic) 0.000650

Eviews 4 zoUp (Ao 3lexs VL Adlall slusl e ezl
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ADF Test Statistic 1.252493 1% Cntical Value® -2 6143
5% Critical Value -1.9481
10% Critical Value -1.6196

*MackKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FIB1)

Method: Least Squares

Date: 07/12/18 Time: 12:45

Sample(adjusted): 1972 2016

Included observations: 45 after adjusting endpoints

Variable Coeficient  Std. Error  t-Statistic  Prob.
PIB1(-1) 0.079793  0.063707  1.252493  0.2172
D(PIB1(-1)} -0.542714 0143862 -3.772462  0.0005
R-squared 0.235123 Mean dependent var J.87E+16
Adjusted R-squared 0.217335 5.D. dependent var 2.82E+17
S.E. of regression 2.50E+17  Akaike info criterion 83.00035
Sum squared resid 2.68E+36 Schwarz criterion 83.08064
Log likelihood -1865.508  Durbin-\Watson stat 2.198783

Eviews 4 oSO o (T R RS RWN
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ADF Test Statistic 0.528661 19  Critical Value*® -3.6814
59% Critical Value -2.9271
10% Critical Value -2.6013

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{FPIB1)

Method: Least Squares

Date: 0712118 Time: 12:46

Sample(adjusted): 1972 2016

Included observations: 45 after adjusting endpoints

Variable Coeficient  Std. Error  t-Statistic  Prob.
PIB1(-1) 0.039647 0074994  0.525661 0.5998
D(PIB1{-1}) -0.527930 0144553 -3.652153  0.0007
C 4 43E+16  442E+16  1.013786  0.3165
R-squared 0253393 Mean dependent var J BTE+16
Adjusted R-squared 0217840 5.D. dependent var 2.82E+17T
S.E. of regression 250E+17  Akaike info criterion 83.02061
Sum squared resid 2B62E+36  Schwarz criterion 83.14106
Log likelihood -1864.964  F-statistic 727237
Durbin-Watson stat 2195612  Prob(F-statistic) 0.002162

Eviews 4 by Ao sbasu LUl slast e jbaaal)
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ADF Test Statistic -1.332642 1% Critical Value® 41728
5% Critical Value -3.5112
10% Critical Value -3.1854

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{FIB1)

Method: Least Squares

Date: 07/12/18 Time: 12:48

Sample(adjusted): 1972 2016

Included observations: 45 after adjusting endpoints

Variable Coeficient  Std. Error  t-Statistic Prob.
PIB1(-1) -0.162052 0121602  -1.332642  0.1900
D(PIB1{-1)) -0.441579 0145421 -3.036552  0.0041
C -1.22E+17 916E+16  -1.336011  0.1889
@TREMND{1970) 9.68E+15  4T70E+15 2062117  0.0456
R-squared 0323551 Mean dependent var 3.87E+16
Adjusted R-squared 0274055 5.D. dependent var 2.82E+17
S.E. of regression 2AME+1T  Akaike info criterion 82.96638
Sum squared resid 2.3TE+36  Schwarz criterion 83.12697
Lag likelihood -1862.743  F-statistic 6.536872
Durbin-Watson stat 2149273 ProbiF-statistic) 0.001025

Eviews 4 by Ao sbasu LUl slast e jbaaal)
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Dependent Variable: FIB1
Method: Least Squares
Date: 071218 Time: 12:50
Sample: 1970 2016

Included observations: 44
Excluded observations: 3

Variable Coefficient  5td. Error  t-Statistic Prob.
FID 0.619410 0.096916 6.391192 0.0000
C 1.1ME+17  T7.6VE+16 1.449005 0.1548
R-squared 0.493043 Mean dependent var 3.85E+17
Adjusted R-squared 0.480973 5.0D. dependent var 5 85E+17
S.E. of regression 4 21E+17  Akaike info criterion 84.04621
Sum squared resid 7.45E+36 Schwarz criterion 84 12731
Log likelihood -1847.017  F-statistic 4084733
Durbin-VWatson stat 1.139912 Prob(F-statistic) 0.000000

Eviews 4 by Ao sbasU LUl slasl e jbaaal)
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