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2) ﬂ1§7lﬂﬁﬁ)ﬂ§llﬁ7l§ﬂ!mﬂﬁi‘iuﬂ1 (Tests with Common Unit Root Process)
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ANUNAYURIAEDA t-Statistic TIMTV @; AD

N
fr :(ZtiTi (p, )}/ N (2.10)
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