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1.7% Augmented Dickey-Fuller Test (ADF)

2.7% Dickey-Fuller Test with GLS Detrending (DFGLS)

3.9% The Phillips-Perron (PP) Test

4.7% The Kwiatkowski, Phillips, Schmidt, and Shin (KPSS) Test

5.9% Elliot, Rothenberg, and Stock Point Optimal (ERS) Test

6.5 Ng and Perron (NP) Test
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