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2- Trace and Maximal Eigenvalue Statistics.
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1- Cheung and Lai (1993)
2- Stability Condition
3- Bootstrapped Critical Values.
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1- Koop et al. (1996).

2- Pesaran and Shin (1998).

3- Cholesky Decomposition.

4- Orthogonality Assumption.
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3- See DAPS 2007 Section 1. 1 of Supplement A.
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