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*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PRICE,?2)
Method: Least Squares
Date: 10/10/12 Time: 13:39

Included observations: 69 after adjusting endpoints

Prob. t-Statistic Std. Error Coefficient Variable
0.0000 -5.055235 0.197101 -0.996393 D(PRICE(-1))
0.6570 0.446097 0.168323 0.075088 D(PRICE(-1),2)
0.1873 1.332551 0.124441 0.165823 D(PRICE(-2),2)
0.7250 -0.353285 37.90369 -13.39080 C

2.420290 Mean dependent var 0.482886 R-squared
426.7547 S.D. dependent var 0.459019 Adjusted R-squared
14.39215 Akaike info criterion 313.8840 S.E. of regression
14.52166 Schwarz criterion 6404008. Sum squared resid
20.23253 F-statistic -492.5291 Log likelihood
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