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2. Nonsense Correlations
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4. Unit root nonstationary variables

5. Integrated processes

6. Orders of Integration

7. Cointegration
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8. M2-dimensional I (1) vector of regerssors

9. Asymptotic properties

10. Test statistics

11. Stochastic trends

12. Deterministic polynomial regressors

13. Exact finite sample properties

14. Random walk
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15. Drift term

16. Independent stationary processes without any trend components

17. Ratio variables

18. Index variables

19. Fractional processes

20. Long-Memory Models
21. Nonstationary fractionally integrated processes
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42. Positive definite
43. Strong Mixing
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