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F-Bounds Test relationship
Test Statistic Value Signif. 1(0) I(1)
F-statistic 3.050518  10% 3.02 3.51
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Variable Coefficient Std. Error t-Statistic Prob.*
TAUX CHOMAGE(-1) 0.593648 0.074654 7.951999 0.0000
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R-squared 0.938939 Meandependent var 6.248925
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Prob(F-statistic) 0.000000
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F-Bounds Test relationship
Test Statistic Value Signif. 1(0) I(1)
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2.5% 4.18 4.79
1% 4.94 5.58
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Variable nt Std. Error t-Statistic Prob.
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D(CPI(-3)) -0.064782  0.126381 -0.512592 0.6089
D(CPI(-4)) 0.024471  0.118797 0.205992 0.8371
D(CPI(-5)) -0.013365 0.110104 -0.121384 0.9035
D(CPI(-6)) -0.207088  0.102160 -2.027092 0.0443
D(CPI(-7)) -0.118003  0.097089 -1.215410 0.2259
D(CPI(-8)) -0.092801  0.086138 -1.077361 0.2829
D(CPI(-9)) -0.217485  0.079565 -2.733431 0.0070
D(CPI(-10)) -0.210682  0.077896 -2.704662 0.0076
DLOG(M3) -12.94921  4.419853 -2.929782 0.0039
DLOG(M3(-1)) 11.20126  4.463182 2.509703 0.0130
CointEq(-1)* -0.525531  0.148251 -3.544871 0.0005
R-squared 0.369672 Meandependent var -0.003861
Adjusted R-squared 0.324379 S.D. dependent var 0.375353
S.E. of regression 0.308526 Akaike info criterion 0.555459
Sumsquaredresid 15.89642 Schwarz criterion 0.786061
Log likelihood -36.99128 Hannan-Quinn criter. 0.648958
Durbin-Watson stat 2.005925
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