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[ Fle Edt Object View Proc Options  Window Help 5 %
View Proc Object| Print Save Details  Sample... ienr | Sample
Range: 1992Q1 2007Q4 -- B. Generate Series... Display Filter: *
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Elc Graph >
&4 cpi Empty Group (Edk Series)
%gdp Series Statistics »
&Am Descriptive Statistics »
(%) Estimate Equation... Covariances
Mr Estimate VAR... Correlations
A resid Cross Correlogram

Ericsdas: ‘3 Cointegration Test

List of series, groups, and/or sefies expressions
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View  Proc Ogjecti Print|Name Freeze Sample Sheet Stats Spec
Pairwise Granger Causality Tests

Date: 110108 Time: 23:11
Sample: 1992Q1 2007Q4

Lags: 2
Null Hypothesis: Obs F-Statistic  Probability
INF does not Granger Cause M_P 61 0.15881 0.85354
M_P does not Granger Cause INF 2.56567 0.08588
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BEc Graph »
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% rg:p Histogram and Stats
=RAr Group Statistics » Correlogram. ..
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Test type

Test for unit root in Lag lengt
* Level
E Tt difterence
2nd difference
Include in test equation

* Intercept
Trend and intercept

* Automatic selection:

Schwarz Info Criterion

Maximum lags: 10

User specified

None
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O File  Edit “Object View Proc Qumk Options Windown Help
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Maximize

Augiented Dickey-Fuller Unit Root Test on M

Null Hypothesis' M has a unit root
Exogenous: Constant

Lag Length: O (Automatic based on SIC, MAXLAG=10)

1% level
5% level -2.908420
10% level -2.581799

Tssl critical values:

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuiler Test Equation
Dependent Variable: D(M)

Method: Least Squares

Date: 10/31/08 Time: 16:45

Sample (adjusted): 1892Q2 2007 Q4
Included observations: 63 after adjustments
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Phillips-Petion Unit Root Test on M

|
?
Null Hypothesis: M has a unit root
Exogenous: Constant !
Bandwidth: 12 (Newey-West using Bartlett kernel) |

Adj. t-Stat  Prob*

Phillips-Perron test statistic 6.732328  1.0000

Test critical values: 1% level -3.538362
5% level -2.908420
10% level -2.591799

*MacKinnon (1996) one-sided p-values.

Residual variance {no correction) 26864.32
HAC corected variance (Bartlett kernel) 14625.86
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View Proc Object Properties Print Name Freeze Sample Genr Sheet Stats|Ident Line Bar

Augmented Dickey-Fuller Unit Root Test on DM}

Null Hypothesis: D(M) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: O (Automatic based on SIC, MAXLAG=10)

t-Statistic Prob.®

Augmented Dickey-Fuller test statistic -9.432888  0.0000
Test critical values: 1% level -4.113017

5% level -3.483970

10% level -3.170071

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(M 2)

Method: Least Squares

Date: 11/01/08 Time: 21:39

Sample (adjusted): 1982Q3 2007 Q4
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Phillips-Perron Unit Root Test on D}

Null Hypothesis: D(M) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 1 (Newey-¥est using Bartlett kemel)

Adj. t-Stat  Prob.”

Phillips-Perron test statistic -9.427102 _ 0.0000
Test critical values: 1% level -4.113017

5% level -3.483970

10% level -3.170071

*MacKinnon (1996) one-sided p-values.

Residual variance (no correction) 26131.62
HAC corrected variance (Bartlett kernel) 26311.52
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