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3- Potentially important welfare and policy implications
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5- Self-Exciting Autoregressive model
6- Joint grid search
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1- Adjustment coefficients
2- Likelihood ratio

3- Trace test

4- Maximum eigenvalue test
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4- The hetroskedasticity-robust LM-like statistic
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1- Eicker-White
2- Fixed regressor bootstrap algorithm
3- Parametric residual bootstrap algorithm
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