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;ˆˆˆ
10 ttttt eXeYY +α+α=+= (1)

.ˆˆˆ
10 ttttt eXteYY +α+β+α=+= (2)
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.t̂t YYe −= (3)
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,110 tttt ecmXY µ+λ−∆β+β=∆ −
without a deterministic trend (4)

,@110 tttt trendecmXY µ++λ−∆β+β=∆ −
with a deterministic trend (5)

(#���'� tY∆ �  ��� tX∆ � �������� ����� ������� tY
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