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t=Statistic  Prob.*

Augm ented Dickey—Fuller test statistic — 3.315 457 0. 0027

Test eritical values Ko level - 2 728 252
Fio lev el - 1. 966 270
1% lev el — 1. 605026
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t—Statistic  Prob.*

Augm ented Dickey—Fuller test statistic — 2.795 278 (. 009 9

Test eritical values Ko lev el - 2.792154
e lev el - 1. 977738
1% Jlev el - 1. 602074
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Vanable (oefficaent Std  Error t—Statistic Proh

LNIN COM E 0.593 690 0. 028 299 20. 979 48 0.000 0

C 5.592942  0.114 320 48. 923 50 0.000 0

R quared 0. 967 043 M ean dependentvar 7. 892 444
Adjusted Rsquared 0. 964 846 S D dependent var 0. 714 390
S E of regression 0. 133 944 Akake info eriterion - 1. 072 658
Sum squared resid 0.269 115 Schw arz citerion  — 0.974 633
Log likelih aod 11. 117 60 Fstatistic 440. 138 4
DurbirWatson stat 0. 541 990 Prob ( Fstatistic 0. 000000
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t—Statistic  Prob-*

Augmented Dickey—Fuller test statistic — 1. 693 779 (. 084 8

Test critical val ues Ko lev el - 2 717 511
Fo level — 1. 964 418
1% lev el - 1. 605603
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