
Year Series BDS Test 

1989 0.13751712 Fraction of pairs

1990 0.12902609 Sample: 1989 2009

1991 0.14701782 Included observations: 21

1992 0.17505869 Dimen. BDS Stat. Std. Error z-Statistic Norm. Prob. Boots.Prob.

1993 0.13245653 2 0.063435 0.012362 5.131345 0 0.0238

1994 0.16208165 3 0.114735 0.020367 5.633284 0 0.0142

1995 0.1820349 4 0.111204 0.025166 4.418843 0 0.0386

1996 0.20111721 5 0.047323 0.027253 1.736444 0.0825 0.2868

1997 0.25121367 6 0.0636 0.02735 2.325358 0.0201 0.1784

1998 0.15615869 Standard deviations

1999 0.04765888 Sample: 1989 2009

2000 0.12504832 Included observations: 21

2001 0.19715095 Dimen. BDS Stat. Std. Error z-Statistic Normal Prob.Boots.Prob.

2002 0.20148851 2 0.032161 0.009456 3.401215 0.0007 0.0846

2003 0.26979458 3 0.052493 0.008141 6.447929 0 0.0164

2004 0.30565582 4 0.040877 0.005265 7.763383 0 0.0172

2005 0.2438232 5 0.01219 0.002987 4.080967 0 0.128

2006 0.31218357 6 0.012031 0.001571 7.657229 0 0.0688

2007 0.30100079 Fraction of range

2008 0.25542099 Sample: 1989 2009

2009 0.19272974 Included observations: 21

Dimen. BDS Stat. Std. Error z-Statistic Normal Prob.Boots.Prob.

2 0.00349 0.002309 1.511791 0.1306 0.638

3 -0.004959 0.005107 -0.970894 0.3316 0.953

4 -0.02206 0.008467 -2.605423 0.0092 0.7246

5 -0.074576 0.012299 -6.063484 0 0.3922

6 -0.125735 0.016554 -7.595372 0 0.2838


