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1. Vector Auto Regression.
2. Impulse Reaction Function.
3. Variance Decomposition.
4. Granger Causality Ted.
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1. L. Totto, T.M. Johnson (1983).

2. Organization of Petrolium Export Countries .
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. Multicollinearity.

. Pairing Down.

. Sims & Doan (1984).

. Stationary.

. Unit Root.

. Detrending.
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