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1 - Stationary
2 -Nonstationary
3 -Cointegration
4 - Augmented Dickey — Fuller Unit Root Test(ADF)
5 - Perron Unit Root Test
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1- Maximum Likelihood
2- Johansen- Juselius
3-Vector Autoregressive
4- Maximal

5-Trace
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3- Auto — Regressive Distributed Lag(ARDL)
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1-Microfit
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1 -Error Correction Models (ECM)
2 - Error Correction Term(ECT)
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1 -Root Mean Square Error (RMSE)
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2- Durenbush and Fisher 1987,p.189-191.
3-Branson, p.314.
4- Senhadji 1997.
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