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Augmented Dickey-Fuller Unit Root Test on D(EX,2)

-2.6819| 1% Critical Value* |-2.383692 |ADF Test Statistic

-1.9583| 5% Critical Value

-1.6242| 10% Critical Value

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(EX,3)

Method: Least Squares

Date: 05/04/12 Time: 15:27
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Augmented Dickey-Fuller Unit Root Test on D(GDP,2)

-3.7856 1% Critical Value* | -4.597742 | ADF Test Statistic
-3.0114 5% Critical Value
-2.6457 10% Critical Value

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(GDP,3)
Method: Least Squares
Date: 05/04/12 Time: 15:33
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Augmented Dickey-Fuller Unit Root Test on D(iv,2)

-2.6756 1% Critical Value* | -3.388782 | ADF Test Statistic
-1.9574 5% Critical Value
-1.6238 10% Critical Value

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

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(IV,2)

Method: Least Squares

Date: 05/04/12 Time: 15:45
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Dependent Variable: GDP
Method: Least Squares
Date: 05/04/12 Time: 16:16
Sample: 1985 2009
Included observations: 25
Prob. t-Statistic | Std. Error | Coefficient Variable
0.0000 | 6.061901 | 1132.503 | 6865.120 C
0.0000 | 8.206571 | 0.170126 | 1.396153 EX
0.5158 | 0.660454 | 0.481522 | 0.318023 v
29609.36 | Mean dependent var 0.982829 R-squared
32497.03 | S.D. dependent var 0.981268 | Adjusted R-squared
19.75032 | Akaike info criterion | 4447.686 S.E. of regression
19.89659 Schwarz criterion 4.35E+08 | Sum squared resid
629.6197 F-statistic -243.8790 Log likelihood
0.000000 Prob(F-statistic) 0.755246 | Durbin-Watson stat
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