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Null Hypothesis: D(PRINDEX) has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=14)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.799004 0.0000
Test critical values: 1% level -3.463576
5% level -2.876047
10% level -2.574581

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(SANAT _INDEX) has a unit root
Exogenous: Constant
Lag Length: 2 (Automatic - based on SIC, maxlag=15)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.370356 0.0000
Test critical values:| 1% level -3.451561
5% level -2.870774
10% level -2.571761

*MacKinnon (1996) one-sided p-values.
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L_Autoregressive moving average

2 _rescaled range analysis

® _modified rescaled range

* _detrended fluctuation analysis

% _autoregressive fractionally integrated moving average
® _autoregressive

’ _moving average

8 _Akaike information criterion



