SPRINGERNATURE Link

Q Search

Home > Review of Quantitative Finance and Accounting > Article

Cointegration, error correction
representation and the import demand
function with implications in International
Finance and Accounting Research

| Published: December 1992

| Volume 2, pages 359-376, (1992) Cite this article

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
> Store and/or access information on a device
> Personalised advertising and content, advertising and content measurement,

audience research and services development

Accept all cookies

Reject optional cookies

Manage preferences


https://link.springer.com/article/10.1007/BF00939017/metrics
https://link.springer.com/
https://idp.springer.com/auth/personal/springernature?redirect_uri=https://link.springer.com/article/10.1007/BF00939017
https://order.springer.com/public/cart
https://link.springer.com/
https://link.springer.com/journal/11156
https://link.springer.com/journal/11156/aims-and-scope
https://submission.springernature.com/new-submission/11156/3
https://link.springer.com/journal/11156
https://link.springer.com/privacystatement

0 This is a preview of subscription content, log_in via an institution [2 to check access.

Access this article

Log in via an institution —

Subscribe and save

® Springer+ from €37.37 /Month

® Starting from 10 chapters or articles per month
® Access and download chapters and articles from more than 300k books and 2,500 journals

® Cancel anytime

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device
Personalised advertising and content, advertising and content measurement,

audience research and services development

Accept all cookies

Reject optional cookies

Manage preferences



https://wayf.springernature.com/?redirect_uri=https%3A%2F%2Flink.springer.com%2Farticle%2F10.1007%2FBF00939017
https://www.springernature.com/gp/librarians/licensing/agc/journals
https://wayf.springernature.com/?redirect_uri=https%3A%2F%2Flink.springer.com%2Farticle%2F10.1007%2FBF00939017
https://link.springer.com/product/springer-plus
https://link.springer.com/10.1007/s00362-020-01169-1?fromPaywallRec=true
https://link.springer.com/10.1057/978-1-349-95189-5_2025?fromPaywallRec=true
https://link.springer.com/10.1186/s13731-022-00262-z?fromPaywallRec=true
https://link.springer.com/privacystatement

24 March 2020 Chapter © 2018 29 December 2022

Explore related subjects

Discover the latest articles, books and news in related subjects, suggested using machine learning.

Development Economics Econometrics Financial Econometrics International Economics
International Finance Microeconomics

Arize, A., “An Econometric Investigation of Export Behavior in Seven Asian

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies
Reject optional cookies

Manage preferences



https://link.springer.com/subjects/development-economics
https://link.springer.com/subjects/econometrics
https://link.springer.com/subjects/financial-econometrics
https://link.springer.com/subjects/international-economics
https://link.springer.com/subjects/international-finance
https://link.springer.com/subjects/microeconomics
https://link.springer.com/privacystatement

February 1986).

Barnhart, SW, and A.C. Szakmary, “Testing the Unbiased Forward Rate
Hypothesis: Evidence on Unit Roots, Cointegration, and Stochastic
Coefficients.”Journal of Financial and Quantitative Analysis, 245-267, (June
1991).

Briguglio, Lino, “The Impact of a Devaluation of the Maltese Trade Balance with
Special Reference to the Price and Income Reversal Effects.”Applied Economics,
325-337, (March 1989).

Brown, R. L., J. Durbin, and J. M. Evans, “Techniques for Testing the Constancy of

Regression Relationships over Time.”Journal of the Royal Statistical Society,

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:

Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies

Reject optional cookies

Manage preferences


http://scholar.google.com/scholar_lookup?&title=Techniques%20for%20Testing%20the%20Constancy%20of%20Regression%20Relationships%20over%20Time&journal=Journal%20of%20the%20Royal%20Statistical%20Society&volume=27&issue=2&pages=149-163&publication_year=1975&author=Brown%2CR.%20L.&author=Durbin%2CJ.&author=Evans%2CJ.%20M.
http://scholar.google.com/scholar_lookup?&title=Determinants%20of%20Exchange%20Rate%20Movements%3A%20A%20Review&journal=Finance%20and%20Development&volume=18&pages=33-37&publication_year=March%201981&author=Crockett%2CA.D.
https://link.springer.com/privacystatement

Dickey, D.A., and W.A. Fuller, “Distribution of Estimator for Autoregressive Time
Series with a Unit Root.”Journal of American Statistical Association, 427-431,

(June 1979).

Dickey, D.A., and W.A. Fuller, “Likelihood Ratio Statistics for Autoregressive Time
Series with a Unit Root.”Econometrica 49, 1057-1072, (July 1981).

Google Scholar

Dolado, ].]J., T. Jenkins, and S. Sosvilla-Rivero, “Cointegration and Unit
Roots.”Journal of Economic Surveys 4(3), 249-273 (1990).

Google Scholar

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies
Reject optional cookies

Manage preferences



http://scholar.google.com/scholar_lookup?&title=Likelihood%20Ratio%20Statistics%20for%20Autoregressive%20Time%20Series%20with%20a%20Unit%20Root&journal=Econometrica&volume=49&pages=1057-1072&publication_year=July%201981&author=Dickey%2CD.A.&author=Fuller%2CW.A.
http://scholar.google.com/scholar_lookup?&title=Cointegration%20and%20Unit%20Roots&journal=Journal%20of%20Economic%20Surveys&volume=4&issue=3&pages=249-273&publication_year=1990&author=Dolado%2CJ.J.&author=Jenkins%2CT.&author=Sosvilla-Rivero%2CS.
http://scholar.google.com/scholar_lookup?&title=Accounting%20Earnings%20Can%20Explain%20Most%20of%20Security%20Returns%3A%20The%20Case%20of%20Long%20Event%20Windows&publication_year=October%201989&author=Easton%2CP.&author=Harris%2CT.S.&author=Ohilson%2CJ.A.
http://scholar.google.com/scholar_lookup?&title=Cointegration%20and%20Error%20Correction%3A%20Representation%2C%20Estimation%20and%20Testing&journal=Econometrica&volume=55&pages=251-276&publication_year=1987&author=Engle%2CRobert%20F.&author=Granger%2CC.W.J.
https://link.springer.com/privacystatement

Engle, Robert F. , and Byung Sam Yoo, “Cointegrated Economic Time Series: A
Survey with New Results.” University of California, Discussion paper (October
1989).

Farley, J.Y, M.]. Hinich, and T.W. McGuire, “Some Comparisons of Tests for a Shift
in the Slope of a Multivariate Linear Time Series Model.”Journal of Econometrics,
297-318, (August 1975).

Fuller, W.A.,Introduction to Statistical Time Series. New York: John Wiley and
Sons, (1976).

Google Scholar

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies
Reject optional cookies

Manage preferences



http://scholar.google.com/scholar_lookup?&title=Introduction%20to%20Statistical%20Time%20Series&publication_year=1976&author=Fuller%2CW.A.
http://scholar.google.com/scholar_lookup?&title=Large%20Versus%20Small%20Price%20Changes%20and%20the%20Demand%20for%20Imports&journal=IMF%20Staff%20Papers&volume=23&pages=200-225&publication_year=March%201976&author=Goldstein%2CM.&author=Khan%2CM.S.
http://scholar.google.com/scholar_lookup?&title=The%20Short-Run%20Demand%20for%20Money%3A%20A%20Reconsideration&journal=Journal%20of%20Money%2C%20Credit%20and%20Banking&volume=16&pages=403-434&publication_year=November%201984&author=Gordon%2CRobert%20J.
https://link.springer.com/privacystatement

of Econometrics, 111-120, (July 1974).

Hendry, D.F., “Econometric Modelling with Cointegrated Variables: An
Overview.”Oxford Bulletin of Economics and Statistics 48, 201-212, (August
1986).

Google Scholar

Hendry, D.F., “Predictive Failure and Econometric Modelling in Macro-Economics:
The Transactions Demand for Money.” In P. Ormerod (ed.),Modelling the Macro-

Economy, London: Heinemann, 217-242, (1980).

Google Scholar

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies
Reject optional cookies

Manage preferences



http://scholar.google.com/scholar_lookup?&title=Econometric%20Modelling%20with%20Cointegrated%20Variables%3A%20An%20Overview&journal=Oxford%20Bulletin%20of%20Economics%20and%20Statistics&volume=48&pages=201-212&publication_year=August%201986&author=Hendry%2CD.F.
http://scholar.google.com/scholar_lookup?&title=Predictive%20Failure%20and%20Econometric%20Modelling%20in%20Macro-Economics%3A%20The%20Transactions%20Demand%20for%20Money&pages=217-242&publication_year=1980&author=Hendry%2CD.F.
http://scholar.google.com/scholar_lookup?&title=Serial%20Correlation%20as%20a%20Convenient%20Simplification%2C%20Not%20a%20Nuisance%3A%20A%20Comment%20on%20a%20Study%20of%20the%20Demand%20for%20Money%20by%20the%20Bank%20of%20England&journal=The%20Economic%20Journal&volume=88&pages=549-563&publication_year=September%201978&author=Hendry%2CDavid%20F.&author=Mizon%2CGrayham%20F.
http://scholar.google.com/scholar_lookup?&title=Analyses%20of%20the%20Distribution%20of%20Security%20Market%20Model%20Prediction%20Errors%20for%20Daily%20Returns%20Data&journal=Journal%20of%20Accounting%20Research&volume=24&pages=76-96&publication_year=Spring%201986&author=Jain%2CP.
http://scholar.google.com/scholar_lookup?&title=Efficient%20Tests%20for%20Normality%2C%20Homoscedasticity%20and%20Serial%20Independence%20of%20Regression%20Residuals&journal=Economics%20Letters&volume=6&pages=255-259&publication_year=1980&author=Jarque%2CCarlos%20M.&author=Bera%2CAnil%20K.
https://link.springer.com/privacystatement

Jenkinson, T.J., “Testing Neo-Classical Theories of Labor Demand: An Application
of Cointegration Techniques.”Oxford Bulletin of Economics and Statistics 48,
241-251, (August 1986).

Google Scholar

Johnston, J.,Econometric Methods, Third Edition. New York: McGraw Hill, 1984.

Google Scholar

Kubursi, A.A., “The Import Structure of Lebanon: A Quantitative Analysis.”The
Journal of Developing Areas, 87-98, (October 1974).

Lev, B., “On the Usefulness of Earnings: Lessons and Directions from Two

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies
Reject optional cookies

Manage preferences



http://scholar.google.com/scholar_lookup?&title=Testing%20Neo-Classical%20Theories%20of%20Labor%20Demand%3A%20An%20Application%20of%20Cointegration%20Techniques&journal=Oxford%20Bulletin%20of%20Economics%20and%20Statistics&volume=48&pages=241-251&publication_year=August%201986&author=Jenkinson%2CT.J.
http://scholar.google.com/scholar_lookup?&title=Econometric%20Methods&publication_year=1984&author=Johnston%2CJ.
http://scholar.google.com/scholar_lookup?&title=Introduction%20to%20Econometrics&publication_year=1988&author=Madalla%2CG.S.
http://scholar.google.com/scholar_lookup?&title=A%20Simple%2C%20Positive%20Definite%2C%20Heteroskedasticity%20and%20Autocorrelations%20Consistent%20Covariance%20Matrix&journal=Econometrica&volume=55&pages=703-708&publication_year=1987&author=Newey%2CW.K.&author=West%2CK.D.
https://link.springer.com/privacystatement

Perron, Pierre, “Trends and Random Walks in Macroeconomic Time Series:
Further Evidence from a New Approach.”Journal of Economic Dynamics and
Control 12, 297-332, (1988).

Google Scholar

Phillips, P.C.B., “Understanding Spurious Regressions in Econometrics.”Journal of

Econometrics, 311-340, (December 1986).

Phillips, P.C.B., “Time Series Regression with a Unit Root.”Econometrica 55, 277-
301, (March 1987).

Google Scholar

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies
Reject optional cookies

Manage preferences



http://scholar.google.com/scholar_lookup?&title=Trends%20and%20Random%20Walks%20in%20Macroeconomic%20Time%20Series%3A%20Further%20Evidence%20from%20a%20New%20Approach&journal=Journal%20of%20Economic%20Dynamics%20and%20Control&volume=12&pages=297-332&publication_year=1988&author=Perron%2CPierre
http://scholar.google.com/scholar_lookup?&title=Time%20Series%20Regression%20with%20a%20Unit%20Root&journal=Econometrica&volume=55&pages=277-301&publication_year=March%201987&author=Phillips%2CP.C.B.
http://scholar.google.com/scholar_lookup?&title=Testing%20for%20a%20Unit%20Root%20in%20Times%20Series%20Regression&journal=Biometrika&volume=75&pages=335-346&publication_year=June%201988&author=Phillips%2CP.C.B.&author=Perron%2CP.
http://scholar.google.com/scholar_lookup?&title=Tests%20for%20Specification%20Errors%20in%20Classical%20Linear%20Least%20Squares%20Regression%20Analysis&journal=Journal%20of%20the%20Royal%20Statistical%20Society&volume=B%2031&pages=351-371&publication_year=1969&author=Ramsey%2CJ.B.
http://scholar.google.com/scholar_lookup?&title=Testing%20Residuals%20from%20Least%20Squares%20Regression%20for%20Being%20Generated%20by%20the%20Gaussian%20Random%20Walk&journal=Econometrica&volume=51&pages=153-174&publication_year=1983&author=Sargan%2CJ.D.&author=Bhargava%2CA.
https://link.springer.com/privacystatement

Sargan, J.D., “Wages and Prices in the United Kingdom: A Study in Econometric
Methodology.” In P. Hart, G. Mills, and J. Whittaker (eds.)Economic Analysis for

National Economic Planning. London: Butterworths, (1964).

Google Scholar

Sarmad, Khwaja, “The Determinants of Import Demand in Pakistan,”World
Development 17, 1619-1625, (October 1989).

Google Scholar

Schwert, G.W,, “Effects of Model Specification on Tests for Unit Roots in
Macroeconomic Data.”Journal of Monetary Economics 20, 73-103, (July 1987).

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies
Reject optional cookies

Manage preferences



http://scholar.google.com/scholar_lookup?&title=Wages%20and%20Prices%20in%20the%20United%20Kingdom%3A%20A%20Study%20in%20Econometric%20Methodology&publication_year=1964&author=Sargan%2CJ.D.
http://scholar.google.com/scholar_lookup?&title=The%20Determinants%20of%20Import%20Demand%20in%20Pakistan&journal=World%20Development&volume=17&pages=1619-1625&publication_year=October%201989&author=Sarmad%2CKhwaja
http://scholar.google.com/scholar_lookup?&title=Effects%20of%20Model%20Specification%20on%20Tests%20for%20Unit%20Roots%20in%20Macroeconomic%20Data&journal=Journal%20of%20Monetary%20Economics&volume=20&pages=73-103&publication_year=July%201987&author=Schwert%2CG.W.
http://scholar.google.com/scholar_lookup?&title=Asymptotic%20Properties%20of%20a%20Least%20Squares%20Estimator%20of%20Cointegrating%20Vectors&journal=Econometrika&volume=55&pages=1035-1056&publication_year=1987&author=Stock%2CJ.H.
http://scholar.google.com/scholar_lookup?&title=On%20the%20Effects%20of%20Relative%20Prices%20and%20Effective%20Exchange%20Rates%20on%20Trade%20Flows%20of%20LDCs&journal=Applied%20Economics&volume=21&pages=1447-1463&publication_year=November%201989&author=Tegene%2CA.
http://scholar.google.com/scholar_lookup?&title=Models%20of%20the%20UK%20Economy%20No.%203%3A%20A%20Third%20Review%20by%20the%20EXRC%20Macroeconomic%20Modelling%20Bureau&publication_year=1986&author=Wallis%2CK.F.
https://link.springer.com/privacystatement

Warner, Dennis, and Mordechai Kreinin, “Determinants of International Trade

Flows.”Review of Economics and Statistics 65, 96-104, (February 1983).

Google Scholar

Author information

Authors and Affiliations

Department of General Business, College of Business and Technology, East
Texas State University, ET Station, 75429, Commerce, TX
Augustine C. Arize Ph.D.

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies
Reject optional cookies

Manage preferences



http://scholar.google.com/scholar_lookup?&title=Determinants%20of%20International%20Trade%20Flows&journal=Review%20of%20Economics%20and%20Statistics&volume=65&pages=96-104&publication_year=February%201983&author=Warner%2CDennis&author=Mordechai%2CKreinin
https://s100.copyright.com/AppDispatchServlet?title=Cointegration%2C%20error%20correction%20representation%20and%20the%20import%20demand%20function%20with%20implications%20in%20International%20Finance%20and%20Accounting%20Research&author=Professor%20of%20Statistics%20Augustine%20C.%20Arize%20Ph.D.%20et%20al&contentID=10.1007%2FBF00939017&copyright=Kluwer%20Academic%20Publishers&publication=0924-865X&publicationDate=1992-12&publisherName=SpringerNature&orderBeanReset=true
https://link.springer.com/privacystatement

- A - -

Cointegration ECM dynamic modelling order of integration

Search

Search by keyword or author

Navigation

Find a journal

Your privacy, your choice

We use essential cookies to make sure the site can function. We, and our 93 partners, also
use optional cookies and similar technologies for advertising, personalisation of content,
usage analysis, and social media.

By accepting optional cookies, you consent to allowing us and our partners to store and
access personal data on your device, such as browsing behaviour and unique identifiers.
Some third parties are outside of the European Economic Area, with varying standards of
data protection. See our privacy policy for more information on the use of your personal
data. Your consent choices apply to springer.com and applicable subdomains.

You can find further information, and change your preferences via 'Manage preferences'.
You can also change your preferences or withdraw consent at any time via "Your privacy
choices', found in the footer of every page.

We use cookies and similar technologies for the following purposes:
Store and/or access information on a device

Personalised advertising and content, advertising and content measurement,
audience research and services development

Accept all cookies
Reject optional cookies

Manage preferences



https://link.springer.com/search?query=Cointegration&facet-discipline=%22Finance%22
https://link.springer.com/search?query=ECM&facet-discipline=%22Finance%22
https://link.springer.com/search?query=dynamic%20modelling&facet-discipline=%22Finance%22
https://link.springer.com/search?query=order%20of%20integration&facet-discipline=%22Finance%22
https://link.springer.com/journals/
https://www.springernature.com/gp/authors
https://link.springernature.com/home/
https://link.springer.com/privacystatement




