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InREX = a+ blnIRR+e, (3.1)
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3.3 3smsanm
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(Bahmani Oskooee and Brooks, 1999: 160)
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(Pesaran,1997:353-354)

AIC, = 10g(€52 )+ 2p
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2 . o . . .
f19 maximum likelihood of variance of regression disturbances
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