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. corngran LAR, 1ag(15)

. corrgram DLAR, lag(15)

1o il 1 0 11 8 1
LAG AC PAC Q  ProbX) [Autocorrelation] [Partial autocor]| |y i PAC 0 Probs) [Autocorrelation] [Partial autocor]
Lo 0567 10041 43.137 0.0000 — 1 e exu 5957 66w - -
1 0860 -0.358 83.103 0.0000 — m 20075 -0.217 62777 0.0433 .
3 0.7538 0.2066 121,23 0.0000 E— o 3 0.0835 0.0262 6.6771 0.0829
4 0.6858 -0.0333 149,21 0.0000 — 4 0.1306 0.1735 7.6742 0.1043 L L
5 0.6021 -0.2026 171.23 0.0000 — b 5 0.2674 9.1793 11.948 ©.8355 - L
6 0.5080 -0.2214 187,24 0.0000 — b 6 0.2000 0.0793 14.393 0.0255 -
) 0.4113 -0.1297 197.% ©.0000 — 7 7 0.008 -0.0483 14398 0.0445
8 0.325 -0.0006 204.81 0.0000 — 8 0.1019 9.2319 15.061 0.0580 -
9 0.2314 -0.3149  208.36 0.0000 - - 9 0.1128 -0.0551 15.892 0.0692
10 0.1283 -0.0438 209.47 0.0000 u 10 -0.0088 -0.1171 15.897 0.1026
1 0.0176  0.0051 209,49 0.0000 1 -0.0050 0.0494 15.899 0.1449
12 -0.0867 -0.2007 210.03 0.0000 1 12 0.0959 0.0865 16.544 0.1676
13 -0.1714 -0.2181 212,17 0.0000 N ] 3 0.1410 0.0431 17.977 0.1584 r
1 -0.2358 -0.1777  216.33 0.0000 - 1 i 0.0424 -0.0374 18.109 0.2018
15 -0.2867 -0.0841 222.63 0.0000 — 15 -0.2002 -0.2903 22487 0.0957 - —
g Sample: 1 220
Included observations; 220
Autocorrelation  Partial Correlation AC PAC QStat Prob
f 10986 0986 216.83 0.000
2 0972 0.002 42865 0.000
I 3 0959 -0.001 63555 0.000
I 4 0945 -0.007 83756 0.000
gl I 5 0932 -0.002 10348 0.000
3 i I 6 0918 -0.008 1227.2 0.000
oy 7 0905 -0.017 14149 0.000
- I 8 0891 -0.005 1597.7 0.000
g I 9 0878 0.005 17759 0.000
£ oy 10 0864 -0019 19485 0.000
I 11 0850 -0.005 21184 0.000
i 12 083 0016 22826 0.000
i 13 0823 0009 24424 0000
2 . I 14 0810 -0.008 2597.8 0.000
0 ) LJ.-I 150 20 i 15 0796 -0.014 2748.7 0.000




Augmented Dickey-Fuller Unit Root Test on Y2

Null Hypothesis: Y2 has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 4 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -6. 769087 O.0000
Test critical values: 1% level -4 001311
5% level -3.430864
102 level -3.139056
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Wariable: D(Y2)
Method: Least Squares
Date: 04/12/24 Time: 15:57
Sample (adjusted): 6 220
Included cobservations: 215 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
Y2(-1) -1.050479 0.155183 -8. 769037 0.0000
DY2-1» 0.023750 0.133363 0.171647 0.2639
D(Y2(-2)» 0.0321460 0.120791 0.260450 0.79248
DCY2(-3)) 0.069375 0.098502 0.7043202 0.4820
DYy 2-4)) 0.029699 0.068939 0.430796 0.6671
< 9.954823 0.807644 12.32676 0.0000
EQTRENDC1'™) 3.148663 0.465018 5. 771056 Q.0000
R-squared 0.5168224 Mean dependent var 2.989953
Adjusted R-squared 0.5022689 S.D. dependent var 4.353081
S.E. of regression 3.071101 Akaike info criterion 5113965
Sum squared resid 1961.785 Schwar=z criterion 5.223707
Log likelihood -542.7513 Hannan-Quinn criter. 5.158306
F-statistic 36 99187 Durbin-VWWatson stat 2. 005274
Prob(F-statistic) 0.000000

Yot = 2.99663150767t+ 10.1686169171
[932,73] [25]
(0,000) (0,000)

Vor = Por + & = 2.99663150767t + 10.1686169171 + ¢,

Xt = Yop — 2.99663150767t = 10.1686169171 + ¢,

Correlogram of X2

X2 Date: 04/12/24 Time: 16:23

Sample: 1220

20 Included observations: 220

Autocorrelation  Partial Correlation AC PAC QStat Prob

-0.023 -0.023 0.1187 0.730
0.008 0.008 0.1334 0.935
0.035 0.035 0.4059 0.939
-0.041 -0.039 0.7818 0.941
) 0.9489 0.967
-0.100 -0.103 32516 0.777
I 0.010 0.009 3.2750 0.858
I -0.050 -0.048 3.8454 0.871
I 9 0.032 0.035 4.0861 0.906
I 10 -0.022 -0.030 4.1972 0.938
I 11 0.065 0063 51742 0.922
I 12 0.063 0.050 6.0943 0.911
1 13 0117 0127 93258 0.748
0 g1 8 14 -0.124 0138 12.948 0.531
25 50 75 100 125 150 175 200 o o 15 -0.013 -0.011 12,989 0.603
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yt—l yt - 267’ 91 yt—l - 151, 09



n Y

1 239 224 -28,91 -27,09
2 205 239 -62,91 -12,09
3 415 205 147,09 -46,09
4 189 415 -78,91 163,91
5 206 189 -61,91 -62,09
6 211 206 -56,91 -45,09
7 393 211 125,09 -40,09
8 213 393 -54,91 141,91
9 245 213 -22,91 -38,09
10 222 245 -45,91 -6,09
11 409 222 141,09 -29,09

Ve = 267,91 Vi—1 = 251,09

(y, - 267,91)"

(y, —267,91)*(y,_, —251,09)

(y,_, - 251,09)"

835,79 783,17 733,87
3957,67 760,58 146,17
21635,47 -6779,38 2124,29
6226,79 -12934,14 26866,49
3832,85 3843,99 3855,17
3238,75 2566,07 2033,11
15647,51 -5014,86 1607,21
3015,11 -7792,28 20138,45

524,87 872,64 1450,85
2107,73 279,59 37,09
19906,39 -4104,31 846,23

> =80928,91 I =—23414,60 > =59838,91

rqi= -0,34




y, V., y, — 270, 8 Vi_p — 254
1 205 224 -65,8 -30
2 415 239 144,2 -15
3 189 205 -81,8 -49
4 206 415 -64,8 161
5 211 189 -59,8 -65
6 393 206 122,2 -48
7 213 211 -57,8 -43
8 245 393 -25,8 139
9 222 213 -48,8 -41
10 409 245 138,2 -9
y, =270,8 Vi_2 = 254
(v —270.8) ¥ 2708)*(y, , 254) £ = ¥
Viyzs9)64"/ 1974 Weggp <%/
20793,64 -2163 225
6691,24 4008,2 2401
4199,04 -10432,8 25921
3576,04 3887 4225
14932,84 -5865,6 2304
3340,84 2485,4 1849
665,64 -3586,2 19321
2381,44 2000,8 1681
19099,24 -1243,8 81
(7. —270,8)% = (Viez — 254)°
Z 80009.6 2. =-8936 = 58908
r,=-0,13
t, = |7 —
1-1r2
kAl r n It.| dd tran
0 1 12 - - -
1 -0,34 11 1,29 9 2,262
2 -0,13 10 0,38 8 2,306




