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Assignment 13  

Properties Time Series – Unit Root Test  

  

From the data set assign_timeseries.dta:  

  

1. Test whether the series spot and future are stationary series.  

2. From spot and future, generate spot return (rspot) and future return (rfuture) and test 

whether they are stationary.  
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1) Continued 

 

 

 
 

 



1) Continued 

 
After the Tests, it shows that both spot and future are nonstationary 

 

2)  

 
 



3) Continued

 
rspot and rfuture are both stationary. 
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