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(& 2) #KE Dickey-Fuller &%

Dickey-Fuller t-statistic X}
RRQ -4.607 1
DR -4.911 1
BR -4.757 1
MacKinnon A %] 1% -4.2826
5% -3.5614
10% -3.2138

7 A2E PRae 359 IARAY T

(R 3) MAMYE HiZo| HEME

Bo B B2 R S.E.R. D.W.
5.102° -0.664" -0.049™
©.59%) 0.054) 0023) 0.943 0.05686 1.86

3 1) OLSFAAY, #3Uls EE2AL
2) S.E.R.= standard error of the regression.
3) D.W.= Durbin-Watson statistic.

4) & P =00194 £7, "& P = 0054 f2lA.
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e 12 o7t BT B, =102 Bk @R WIAREE Aol dE $E
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71FQF-Ee] FAo R EHE FEESUSTEHETD F2 T4 FER oEste A
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@& . .
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5 1.379°  -0.469°
3 Ak ©514) (0049 0927 0062 2035 AR®), MA(D)
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1.0 3 =
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% 3 1714?_«, 4
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