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1- Henry Hub Index
2 -West Texas Intermediate
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1- US Energy Information Administration.
2- Manufacturing Energy Consumption Survey.
3- National Petroleum Council.
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1- Organization of Petroleum Exporting Countries.
2- Vector Auto Regressive
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1- Unit Root Test.

2- Stationary.

3-Dickey-Fuller (DF).

4- Augmented Dickey-Fuller (ADF).
S-Harri .
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1- Akaike.
2- Schwarz- Bayesian.
3- Hannan-Quinn.
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1- Johansen - Juselius.
2- Eigen Value Statistic.
3- Trace Statistic.
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1- Error Correction Mechanism(ECM)
2- Sargan.
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