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M13519@A9 Mackinnon Critical Values for Unit Root Test 1 1(0)

Lag 4
HUDTIAR AU AUFIY
32U HUDTIADWUNAY | HUUTI0IUNAY fiflyadaunuuaz
Hedagy qu Feduiiigadauny uua T
1% -2.5723 -3.4534 -3.9914
5% -1.9406 -2.8711 -3.4259
10% -1.6162 -2.5718 -3.1358
Lag3
HUUTIADIUUIAUFIY
3AL HUUTIADWUAAY | LUUSIADIUUNAY fiflgadaunias
HodAgy qu iBeduiityadauny uua T
1% -2.5722 -3.4533 -3.9913
5% -1.9406 -2.8710 -3.4259
10% -1.6162 -2.5718 -3.1358
Lag2
LUV QDU NAUFTIIY
AL HUDTIADWUAAY | LLUTIARIUUNAY fiflgadaunuiaz
HodAgy qu Faduiifigadauny uua T
1% -2.5722 -3.4533 -3.9912
5% -1.9406 -2.8710 -3.4258
10% -1.6162 -2.5718 -3.1358




HUVIADAUUUAUFIGN

3ZAU HUUTIADWUAAY | LUUTIARIUUNAY fiflgadaunas
HodAgy qu Fequiiiigadauny uua T
1% -2.5722 -3.4532 -3.9911
5% -1.9406 -2.8710 -3.4258
10% -1.6162 -2.5718 -3.1358

Lag0
HUDTIAD U IAUFIY

LA HUDTIADWUAAY | LUUIIABIUUNAY fiflgadaunuas
HodAgy qu Beduiifyadauny uu T
1% -2.5722 -3.4531 -3.9911
5% -1.9406 -2.8710 -3.4257
10% -1.6162 -2.5718 -3.1357

n Mackinnon, J.G.(1991)




M313UaA9 Mackinnon Critical Values for Unit Root Test T I(1)

Lag 4
HUUTIAD AU AT
3ZAL HUVTI@DWUAAY | LUUTIARIUUNUAY fiflgadauniag
HediAgy qu Feduiifgadauny uua T
1% -2.5723 -3.4535 -3.9915
5% -1.9406 -2.8711 -3.4259
10% -1.6162 -2.5718 -3.1359
Lag3
LUV QDU UAUFIAY
52AL HUVTIADWUAAY | LUUTIARIUUNAY fiflgadauniag
Hodngy qu Faquiiiigadanny uu T
1% -2.5723 -3.4534 -3.9914
5% -1.9406 -2.8711 -3.4259
10% -1.6162 -2.5718 -3.1358
Lag 2
HUDTIAD U IAUTIY
LAY HUVTIABWUNAY | HUVIID0UUNAY ‘ﬁ'ﬁ@@ AN
HodAny qu Beduiifiyadaunmy uua Ty
1% -2.5722 -3.4533 -3.9913
5% -1.9406 -2.8710 -3.4259
10% -1.6162 -2.5718 -3.1358




HUVTIADAULUNAUTIGN

LAY HUDIABWUIAY | HVUIIAOIUUAAY ‘ﬁﬁﬁm AuNuIAL
HedAgy qu Beduiifyadauny uua T
1% -2.5722 -3.4533 -3.9912
5% -1.9406 -2.8710 -3.4258
10% -1.6162 -2.5718 -3.1358

Lag0
HUDTIAD AU IAUFIY

3A1 HUDTIAOWUAAY | HUUTIADUUAY fiflgadaunuias
HodAgy qu Feduiityadauny uu T
1% -2.5723 -3.4532 -3.9911
5% -1.9406 -2.8710 -3.4258
10% -1.6162 -2.5718 -3.1358

n Mackinnon, J.G.(1991)
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