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Unit Root with Break Test on LOG_CRUDE

Mull Hypothesis: LOG_CRLUDE has a unit root
Trend Specification: Trend and intercept
Break Specification: Trend and intercept
Break Type: Innovational outlier

Break Date: 9/02/2008
Break Selection: Maximize intercept & trend break F-statistic
Lag Length: 1 (Automatic - based on Schwarz information criterion,

maxlag=19)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4 887492 0.0938
Test critical values: 1% level -5.711386
5% level -5.155006
10% level -4 360969

*Wogelsang (1993) asymptotic one-sided p-values.
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