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By Tatre Jantarakolica  

 
Assignment 5 

 
Due: 15/10/2020 

 
From the data set Assignment 5-8.dta: 
 
Requirements: 

1. Test whether the series spot and future are stationary series. 
2. Determine order of integration of the series spot and future. 
3. Generate series of the return of spot (rspot) and return of future (rfuture) and test 

whether they are stationary. 
 
 

 

 



Ho F 0
Theresultshows PValvoa 0.9592 fail torejectnullhypothesisofunitroots Then

checkwhether trendis significant tho Q o andfindoutthatPVolvo 0.04 Which

B lower than 0.08 Homo ThoroB ChitRootandthe series ofspot B
nonstationary

For future we lostwhetherTso or Mo Tao The result
shows P Veuve 0.2921Which B groator than 0.05 thus TheMoB
ns.rojoctod Then we check whether trend issignificant or Ho Gaoand
the p value to 0.020which is lowerthan0.05 so we rejectthe null hypothesis
Homeo theFuturoSomos B nonstationary and thero n a knotRoots



To find the order of mtggreetmm Shuo Wo won the
Soares anointwhogreeted at order 0 No mood to Jost whether
the series aromfogate at order 1 or not be performing
unrf boot test of despotf a Spotr Spotty Mos Ko
and we got P Valvo farm tterehimaapproximate equalsto
0.000 20.05 This no reject the null hypothesis 80 the
sorios B stationary at Ics

To find the order of mtggreetmm Shuo Wo won the
Soares anointwhogreeted at order 0 No mood to Jost whether
the series aromfogate at order 1 or not be performing
unrf boot test of Afuture a futuro r futurot s Mos Ko



and we got P Valvo farm Herehimaapproximate equalshe
0.000 20.05 Thus no reject the null hypothesis 80 the
sorios B stationary at Iu

For Rotum on spot No no
Theresultshows PValvoa 0.000 Ruanocos5rejectnullhypothesisofunitroots Then

there is no Uwf root the seriesof Motown on spot B stationary



For Rotem on futures no no2
Theresultshows PValvoa 0.000 Ruanocos5rejectnullhypothesisofunitroots Then

there is no Uwf root the seriesof totems on futators stationary


