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> library (fUnitRoots)
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> tsdata=read.table("tsdata.txt", header=T)
> head(tsdata, b)

date topix exrate indprod

Jan-75 276.09 29.13 47.33

Feb-75 299.81 29.70 46.86

Mar-75 313.50 29.98 46.24

Apr-75 320.57 29.80 47.33

May-75 329.65 29.79 47.33
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> topixrate = diff (log(tsdata$topix))*100
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> plot (topixrate, type="1")
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> utresult=unitrootTest (topixrate, type="c", lags=0)
> utresult@test
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Sdata.name
[1] "topixrate"

Sregression

Call:
Im(formula = y.diff ~ y.lag.l + 1)

Residuals:
Min 10 Median 30 Max
-14.2057 -2.5007 -0.0439 2.0718 13.6110

Coefficients:
Estimate Std. Error t wvalue Pr(>|t])
(Intercept) 0.24877 0.20676 1.203 0.23
y.lag.1l -0.69166 0.04991 -13.859 <2e-16 **x*
Signif. codes: 0 Yx**/ (0,001 ‘**’/ 0.01 *’ 0.05 *.” 0.1 Y"1

Residual standard error: 3.915 on 360 degrees of freedom
Multiple R-squared: 0.3479, Adjusted R-squared: 0.3461
F-statistic: 192.1 on 1 and 360 DF, p-value: < 2.2e-16

$statistic
DF
-13.85921

$p.value
t n
1.177472e-26 5.092225e-02

Sparameter
Lag Order
0
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> utresult2= unitrootTest (topixrate, type="c", lags=2)
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> utresult2@test
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>unitrootTest (topixrate, type="c", lags=2)
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Title:
Augmented Dickey-Fuller Test

Test Results:

PARAMETER:

Lag Order: 2
STATISTIC:

DF: -9.5888
P VALUE:

t: 2.517e-16

n: 0.1465
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