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Figure 1. Augmented Dickey Fuller Test
Source:(Caspi, 2014).
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Figure 3. Supremum ADF
Source:(Caspi, 2014).
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Figure 4. Generalized Supremum ADF
Source:(Caspi, 2014).
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Tabel 1. Bubble detection tests
Source: Research calculation
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Tabel 2. Bubble event time interval
Source: Research calculation
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