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1) Organization of the Petroleum Exporting Countries (OPEC)
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1) Darby

2) Hamilton

3) Tatom

4) Mork

5) Univariate
6) Multivariate
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1) Hooker

2) Lee

3) Hamilton

4) Zivot & Andrews Unit-Root test (ZA)
5) Lumsdaine & Papell Unit-Root test (LP)
6) Dynamic Conditional Correlation
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1) Markov Switching Models
2) Univariate-GARCH Models
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1) Phillips-Perron (PP)
2) Kwiatkowski-Phillips-Schmidt-Shin (KPSS)
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