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1. Future return
2. One root test
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. Augmented Dicky and Fuller

. Phillips & Peron

. Vector Auto Regression

. Akaike Information Criterion

. Schwarz Information Criterion

. Hannan-Quinn Information Criterion
. Final Prediction Error

. .Sequential modified LR test statistic
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1. Johansen & Juselius test
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1. Trace
2. Maximium Eigen Value
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