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® Perron unit root test (1997)

" Gregory-Hansen (1996)
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°Schwarz's Bayesian Criterion

% Dyrbin-Watson
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12 Crash Model

1% Changing Growth Model

¥ Mixed Model

15 White Noise

18 Multiplicity of Errors

7 Level Shift

'8 evel Shift with Trend

19 Regime Shift

% Observation or Measurement Equation
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22 Gaussian White Noise

% Recursive Statistical Algorithm



