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- Barreto, Humberto, and Frank Howland. Introductory Econometrics: Using Monte Carlo Simulation
with Microsoft Excel. Cambridge University Press, 2006, p10.
! Gujarati, Damodar N, and D Porter. "Basic Econometrics Mc Graw-Hill International Edition.” 2009.
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1 Bourbonnais, R. "Econometrie: Manuel Et Exercices Corrigés. Paris: Dunod." (2011), p48.
265 553 o g e Damodar Gujarati-
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! Bourbonnais, R.;" Econometrie: Manuel ;op.cit, p54
2 Cadoret, Isabelle, et al. Econométrie Appliquée: Méthodes, Applications, Corrigés. De Boeck
University, 2004, p 49
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1 Cadoret, Isabelle, et al. Econométrie Appliquée ;op.cit, p50.
2 Bourbonnais, R.;" Econometrie: Manuel;op.cit, p55.

* lbid, p60.

4 Bourbonnais, R. " Econometrie: Manuel;op.cit, p61.
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! Ibid, p 67-68.
2 Akaike, Hirotugu. "A New Look at the Statistical Model ldentifications.” IEEE transactions on
automatic control 19 (1974): 716-723.
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1 Schwarz, Gideon. "Estimating the Dimension of a Model." The annals of statistics (1978): 461-464.
2 Terraza, Michel, and Régis Bourbonnais. "Analyse De Séries Temporelles: Applications A L’économie
Et A La Gestion." (2010), p5.

643Jp cojf'b G g (ibe )J\.EJ\ L .AA.;)JULS\ L 3
4 Damodar N. Gujarati;"Basic Econometrics "; op.cit, p798.
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! Bourbonnais, R. " Econometrie: Manuel;op.cit, p238.

2 Chatfield, Chris. The Analysis of Time Series: An Introduction. Chapman and hall/CRC, 2003.

3 Bourbonnais, R. " Econometrie: Manuel ;op.cit, p246.

4 Cadoret, Isabelle, et al. Econométrie Appliquée ; op.cit, p307.

> Dickey, David A, and Wayne A Fuller. "Distribution of the Estimators for Autoregressive Time Series
with a Unit Root." Journal of the American statistical association 74.366a (1979): 427-431.

& Bourbonnais, R. " Econometrie: Manuel; op.cit, p247.
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1 Dickey, David A, and Wayne A Fuller."Likelihood Ratio Statistics for Autoregressive Time Series with
a Unit Root." Econometrica: journal of the Econometric Society (1981): 1057-1072.

2 Damodar N. Gujarati;"Basic Econometrics" ; op.cit, p 817.

3 Song, H, SF Witt, and G Li. "The Advanced Econometrics of Tourism Demand." (2009), p78.

4 Terraza, Michel, and Régis Bourbonnais; op.cit, pp 178-179.
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2 Bourbonnais, R. " Econometrie: Manuel;op.cit, p295.
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