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1. Non – Stationary 
2. Spurious Regression
3. Trend - Stationary
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1. Engle and Granger
2. Co-integrated
3. Correlogram
4. Unit Root Test for Stationary
5. Augmented Dicky-Fuller (ADF)
6. Philips-Perron Test (PP)
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1. First Difference Stationary Test
2. Integrated
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1. Augmented Engle–Granger (AEG)
2. Maximum Likelihood (ML)
3. Autoregressive Distributed Lag Model
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