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(@hall Sluall Sl el Lldl : Ass —
@bl padaall digindl plEl e lgdle Jeasially
doapal) Cfpria R dualye 2.3

L ashine o dgaill 138 kil gl 59hdsS

Lo olar agl duahall cilyrial Laia3l) Judbad) i
e Unas o Al Jae Logicd) il culS 1))
D) (e g53S Phillips-Perron Lol aladiul @lly,
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Glo agd 3 e sluall Bgin) Jaly dalaid 5]
(F.N, etal., 2013, p. 06) sliall sLef 35acall
AN cpalil 5y Ll dupn .3
ALl padl) dasti adal) A
2022-2002 5aal J¥A el 2

alsind e A cpalill Gl G
Ball b ALl atll efa el b adldl) £y
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PROD; = f( Temp,, Ass;)
%) Lele
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H(2) ds

4l Judiad) Ny (Phillips-Perron) Las)

UNIT ROOT TEST RESULTS TABLE (PP)
Null Hypothesis : the variable has a unit root
At Level
PROD Temp Ass
With Constant t- statistic | -0.5793 | -3.4362 | -4.472
Prob | 0.4772 | 0.0206 | 0.0024
With Constant & Trend | t-statistic | -2.9573 | -3.4583 | -5.355
Prob | 0.1672 | 0.0693 | 0.0018
With out Constant & Trend | t- statistic | 2.2899 1.2497 | -4.358
Prob | 0.9922 | 0.9409 | 0.0000
At First Difference
D(PROD) | D(Temp) | D(Ass)
With Constant t- statistic | -.2120 | -8.0404 | —-18.298
Prob | 0.0001 | 0.000 | 0.000
With Constant & Trend | t-statistic | -6.1003 | -10.992 | -17.659
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Prob 0.0005 0.000 | 0.0001
With out Constant & Trend | t- statistic | -4.22¢7 | -7.9878 | -18.997
Prob 0.0002 0.000 | 0.0001
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s ARDL(4.4.4) zisai of ) bl s
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