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Balass - Samulson effect
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Eviesns Unit root test
LREER
ADF Test Satistic - 2.433233 | 1% Critical Value * - 2.6968
5% Critical Value - 1. 9602
10% Critical Value - 1.6251
PP Test Statistic - 2.465646  |1% Critica Vaue * - 2.6968
5% Critical Value - 1. 9602
10% Critical Value - 1.6251
LLABOR
ADF Test Satistic - 2.802848 | 1% Critical Value * - 2.6968
5% Critical Value - 1. 9602
10% Critical Value - 1.6251
PP Test Statistic -2.858595  |1% Critica Vaue * - 2.6968
5% Critical Value - 1. 9602
10% Critical Value - 1.6251
LDUEC
ADF Test Satistic - 2.885395 | 1% Critical Value * - 2.6968
5% Critical Value - 1. 9602
10% Critical Value - 1.6251
PP Test Statistic -2.962899  |1% Critica Vaue * - 2.6968
5% Critical Value - 1. 9602
10% Critical Value - 1.6251
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LINNEREX
ADF Test Statistic - 3.028040 | 1% Critical Vaue = - 2.7057
5% Critical Value - 1.9614
10% Critical Value - 1. 6257
PP Test Statistic - 3. 573004 1% Critical Value = - 2.6968
5% Critical Value - 1. 9602
10% Critical Value - 1.6251
LDEPOS TR
ADF Test Statistic - 2.683058 | 1% Critical Vaue = - 2.6968
5% Critical Value - 1. 9602
10% Critical Value - 1.6251
PP Test Statistic - 2.687948 1% Critical Value = - 2.6968
5% Critical Value - 1. 9602
10% Critical Value - 1.6251
LM2
ADF Test Statistic 0. 842549 1% Critical Vaue = - 2.6968
5% Critical Value - 1. 9602
10% Critica Value - 1.6251
PP Test Statistic 6. 571732 1% Critical Value = - 2.6889
5% Critical Value - 1. 9592

10% Critical Vaue

- 1. 6246




