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'"ADF Statistic': -3.8259917547322466

' Augmented Dickey-Fuller


http://mieaoi.ir/article-1-1843-fa.html

[ Downloaded from mieaoi.ir on 2026-07-06 ]

15 Zine g gl 330 po [ o I3 bl ot iy CES Sguta fo5

'p-value': 0.002652303927229794
'"Critical Values': {

'1%': -3.4326530317517427,

'5%': -2.8625575210250624,

'10%': -2.567311656716558}

'"Number of Lags Used': 26

'"Number of Observations Used': 2842
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'"ADF Statistic': 4.000942858447667
'p-value': 1.0

'"Critical Values': {
'1%': -3.4319541725909395,

'5%': -2.8622488355984340,

'10%': -2.5671473200905073}

'Number of Lags Used': 31

"Number of Observations Used': 4079
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ADF Statistic': -5.7862657325412234

'p-value': 4.991159167210978e-07

'"Critical Values': {

'1%': -3.431954566211356,

'5%': -2.862249009480562,

'10%': -2.567147412657687}

'"Number of Lags Used': 31
'"Number of Observations Used': 4078

' Stationary
" Unit Root
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