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A1519% 5.1 AN Augmented Dickey-Fuller Unit Roots Test (at Level)

fas lag length t-stat Critical Value Prob.
1% 5% 10%
SPEND 3 -0.939896 -4.234972 -3.540328 -3.202445 0.9399
MONEY 3 -1.327460 -4.234972 -3.540328 -3.202445 0.8647
RATE 0 -2.980385 -4.211868 -3.529758 -3.196411 0.1504
INVEST 0 -2.857435 -4.211868 -3.529758 -3.196411 0.1868
GDP 8 -3.755453 -4.296729 -3.568379**  -3.218383* 0.0337
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A1519% 5.2 MW Augmented Dickey-Fuller Unit Roots Test (at First Difference)

fas lag length t-stat Critical Value Prob.
1% 5% 10%

SPEND 5 -4.025828 -4.262735 -3.552973**  -3.209642* 0.0175

MONEY 2 -6.303742 -4.234972%**  -3.540328**  -3.202445* 0.0000

RATE 5 -4.453614 -4.262735%**  -3.552973**  -3.202942* 0.0063

INVEST 0 -6.878572 -4.219126***  -3.533083**  -3.198312%* 0.0000

GDP 9 -5.489184 -4.309824***  -3.574244**  -3.221728* 0.0006
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A1519% 5.3 HAMISNATOUHIA Lag MHNIZ AN

91UIU Lag A1 Akaike Information Criterion : AIC
1 47.56737
2 47.83588
3 48.30293
4 49.06054
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@1519% 5.4 Inverse Roots of the Characteristic AR Polynomial

Root Modulus
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-0.034870 0.034870
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4. mﬁﬁ1mmd1 Impulse Response Function
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A15199 5.6 WAMSAIUIUHIAT Variance Decompositionof GDP

Period S.E. SPEND MONEY RATE INVEST GDP
1 356.15260 - - - - 100.0000
2 367.98110 0.943013 0.272020 0.508526 4.414913 93.86153
3 372.10410 0.930383 0.358469 0.630999 6.028562 92.05159
4 373.55060 0.923793 0.448786 0.655005 6.588099 91.38432
5 374.17530 0.920714 0.482234 0.659245 6.838180 91.09963
6 374.45900 0.919388 0.498678 0.659616 6.953992  90.96833
7 374.59820 0.918761 0.506530 0.659423 7.011746 90.90354
8 374.66950 0.918459 0.510548 0.659237 7.041569 90.87019
9 374.70710 0.918306 0.512653 0.659120 7.057401 90.85252

10 374.72740  0.918227 0.513782  0.659052  7.065945 90.84299
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