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Series: Y
12 | o Sample 2014M01 2018M10
Observations 58
107 Mean 90.64417
Median 89.73436
8+ Maximum 99.73995
] Minimum 83.33082
6 Std. Dev. 3.944658
Skewness 0.357451
4 Kurtosis 2.412603
2 | L Jarque-Bera 2.068958
W Probability 0.355412
04 T T i T i T i i

T
84 86 88 90 92 94 96 98 100
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Bample: 2014M01 2013M10
Included observations: 58

Autocorrelation Fartial Correlation A PAaC Q-Stat Prob
[ — 1 — 1 0.860 0.860 45138 0.000
[ — ) — [ 2 0.685 -0.210 V4265 0.000
[ — ] [ 3 0457 -0.260 88.0532 0.000
[ — ] [ 4 0220 -0.252 91176 0.000
[ g1 1 11 5 0047 0155 91.3221 0.000
1 O 1 10 1 6 -0.101 -0.075 92009 0.000
| — 1 1 O [ T -0.222 -0.140 95364 0.000
 — 1 [ [ 8 -0.295 -0.07¥1 4101.432 0.000
 — 1 1 1 9 -0.314 0132 10845 0.000
— 1 [ | [ 10 -0.308 -0.04% 11531 0.000
| — 1 O [ 11 -0.278 -0.101 121.05 0.000
| — 1 1 O [ 12 -0.255 -0.143 12595 0.000
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R 41 A TATW R SIS BEEE- PRt
Null Hypothesis: Y has a unit root

Exogenous: Constant
Lag Length: 2 (Automatic - based on SIC, maxlag=10)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.614871 0.0531
Test critical values: 1% level -3.555023
5% level -2.915522
10% level -2.595565

*MacKinnon (1996) one-sided p-values.
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Sample: 2014M01 2018M10
Included observations: 58

Covariance
Correlation Y Y1
Y 15.29204
1.000000
Y1 14.17540 15.22921
0.828889 1.000000
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Pairwise Granger Causality Tests
Sample: 2014M01 2018M10

Lags: 2

Null Hypothesis: Obs F-Statistic Prob.
Y1 does not Granger Cause Y 56 5.13600 0.0093
Y does not Granger Cause Y1 37243.2 2.E-81
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1) PR AL
o TAT R AR5 A 38 BB £ 4 e i e I 1,
MBI 4-4, THEEM R, BRREEM IR,
R 4-4 W TV RSIEHA BRI R e ot

Chow Breakpoint Test: 2018M04
Equation Sample: 2014M04 2018M10

F-statistic 8.991970 Prob. F(3,49) 0.1398
Log likelihood ratio 7.251400 Prob. Chi-Square(3) 0.0761
Wald Statistic 10.975910 Prob. Chi-Square(3) 0.1296
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