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1. Kalman -Filter.
2. Lisman & Sander.
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1. Nelson & Plosser (1989).
2. Non - Stationary.
3. Deterministic.
4. Stochastic.
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1. Harvey and Jaeger.
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3. Blanchard (1989).
4. Random walk.
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1. Hodrick & Prescott (1997).
2. Smoothness.
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1. Unit Root.
2. Cointegration.
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1. Akaike.
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