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1. Threshold ARCH.
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1. Clements & Krolzig.
2. Cologni & Manera.
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1. Data Generating Process (DGP).
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1. OPEC Basket Price.
2.US Dollars per Barrel.
3. Asymetric Model.
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1. Correlogram.

2. Akaike Information Criterion (AIC) & Schwarz Baysesian Criterion (SBC).

3. Box-Jenkins.
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1. Likelihood Ratio Test.

2. Portmanteau Test.
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1. Corresponding Probability.
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1. HEGY Seasonal Unit Root Tests (HEGY: Hylleberg, Engle, Granger & Yoo (1990)).
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1. Unit Roots at the Zero Frequency (Non Seasonal Unit Root).

2. Unit Roots at the Semi-Annual Frequency (Semi- Annual Unit Root).
3. Unit Roots at the Annual Frequency (Annual Unit Root).

4. Complex Unit Roots.

5. Unit Roots at the Seasonal Frequency (Seasonal Unit Root).

6. Ghysels
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