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Algorithm 1 checkTimeSericsStationarity

1: for each column in dataframe.columns do
2 if dataframe[column].diype is float or int then

current_value «— dataframe|column].copy

4 diffrence_count « 0
5 while diffrence count < max_diffrence_count do
6 adf, p_value « adfuller{current_value)

if p_value > 0.05 then
8 current_value «— current_value.diff{).dropna()
9 diffrence_count « diffrence_count + |
10 else
1 break
12 end if
13 end while
14 end if
14 : end for
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ADF P-Value ADF P-Value
iz A 71 . 0 -5.01 0.00002 -5.01 0.00002
Dubai 7t 2k 1 -2.72 0.07126 -10.60 0.00000
Brent 77+ 2+ 1 -2.15 0.22615 12,22 0.00000
WT1 72t 72t 1 -2.35 0.15548 -25.19 0.00000
USD/KRIW 1 -2.46 0.12562 -15.38 0.00000
2 7 1 -0.42 0.90718 -17.7M 0.00000
CPI X5 1 -0.33 0.92142 -6.67 0.00000
PPI X| = 1 -1.58 0.49609 -5.27 0.00001
CRB | 1 -1.71 0.42627 -25.41 0.00000
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