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Breusch-Godfrey Serial Corelation LM Test:

F-statistic 7.880369 Prob. F(1,153) 0.0056
Obs' R-squared 7.935212 Prob. Chi-Square(1) 0.0048
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Heteroskedasticity Test ARCH

F-statistic 11.21965 Prob. F(1,159) 00010
Obs® R-squared 10.61196 Prob. Chi-Square(1) 00011
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Null Hypothesis: LOG(M1) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=13)

t-Statistic Prob.*

Augmented Dickey-Fuller test stafistic 3.797182 1.0000
Test critical values: 1% level -3470679

5% level -2.879155

10% level -2576241

*MacKinnon (1996) one-sided p-values.
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https://www.eviews.com/help/content/timeser-Time_Series_Regression.html#ww36959
https://www.eviews.com/help/content/VAR-Vector_Autoregression_(VAR)_Models.html#ww36959

