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Ho : r -- o or p
-
- l Ho : re o or pig 2- : e. 297770.05 , we tailed to resect .

z : e. 359770.08 tail to resect
,
r -- l so 13=1 and 2g = o . 026 S o - of which means that we resected hull hypothesis

,
died .

Hence
, the series has unit root and cause it is non stationary This future model has unit root and it is

"

Nonvtationahy
"

Take a look at dy to know that we can use this model or not

Ho : dy = O
g
z : o . 040 so . of this hull hyphothelsis is resected

and alto . so
,
we can use this model -

series spot is
"

Non stationary
"

20

we use the same model because time trend is significant. As the same in spot , series
-future itself is Nonttationary . But after

spot is honttationaoy or Ih ) but Dist : sopot : stationary Mt difference Dist i s future . 2- = a. odd co
.
05 . The hypothesis is

since shot Hoi r
-

- o 2- = 0.000<0.05
a hypothesis resected resected hence 8=10

.

Jehiel future turn to be
"

stationary
"

in this case spot is non stationary but the first difference make

it to be
"

stationary
"

u

③
conclusion

,
vpotd Future are integrated series et i'told eh

"
- stationary .
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Ho : 8=0 Ho : 8=0

from t score a a. ooo co
.
OS

.

The hypothesis is 2- =

g. odd co - 05
. The hypothesis is rejected ,

r to . There is no Uni treat

redacted
.

so
,
840

.

There is no unit root . It is it is stationary .

stationary

Bath return otvpotd Future are stationary


