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Compulsory REVISION comments

Revise your theoretical framework. You did not
really give theories that explain the link between
your variables.

Consider using the Phillips Perron or the KPSS test
when testing for unit root. The Augmented Dickey
Fuller that was used is less powerful than the Phillips
Perron and the KPSS test.

You did not tell us the data frequency. Is it daily,
weekly or monthly data?
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