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Augmented Dickey Fuller Test: source-row ordered G3
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Method type: hypothesis_test

Design: ADF unit-root test with constant, trend, and AlC-selected augmentation lag.
Formula: Delta y_t=a+b*t+gamma*y_(t-1)+sum(delta_i*Deltay_(t-i))+e_t

Variables: G3

Series order: source-row order

adf_statistic = -5.534131751785231

p_value = 1.9722330858411965e-05

used_lag = 10
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Augmented Dickey Fuller Test: method-specific output
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Augmented Dickey Fuller Test: residual or transformed series
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100 Augmented Dickey Fuller Test: residual dependence
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Augmented Dickey Fuller Test: primary metrics
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