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Title:
Augmented Dickey-Fuller Test

Test Results:
PARAMETER:
Lag order: B
STATISTIC:
Dickey-Fuller: -1.5656
P WALLE:
0.4738
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Title:
augmented Dickey-Fuller Test

Test Results:
PARAMETER:
Lag order: 8
STATISTIC:
Dickey-Fuller: -3.2146
P WALUE:
0.02155
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arima({x = growth_rate, order = c(1, 0, 0))

Coefficients:

arl dntercept
0.5194 0.2246
s.e. 0.05348 0.0197

sigmar? estimated as

0.02231: log likelihood = 118.98, aic = -231.96
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arima(x = growth_rate, order = c{3, 0, 0))

coefficients:
arl arz
0.4804 00,2091
s.e. 0.0628 0.0686

sigmar2 estimated as

ar3 intercept
-0.1951 0.2242
0.0639 0.0183

0.02118: log likelihood = 125.37, aic = -240.75
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(a) ACF of residuals (b) Ljung-Box test for residuals
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(a) ACF of residuals (b) Ljung-Box test for residuals
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