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4- net oil price increase.
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1- Choleski.

2- Ang and Bekaert.

3- likelihood ratio.

4- Garcia and Perron.

5- Psaradakis and Spagnolo.
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- Akaike Information Criterion.

- log-likelihood.

- Real Gross Domestic Product in Industrial Sector.
- Real Governmental Expenditure.

- Real Effective Exchange Rate.

- Inflation rate.
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3- maximum Eigenvaluecv test.
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