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Abstract

This study tests the relative version of purchasing power parity (PPP) for a set of ten

Asian developing countries using a panel cointegration framework. A ‘between-

dimension’ dynamic OLS estimator as proposed by Pedroni is employed. The test

results overwhelmingly reject the PPP hypothesis.

Acknowledgements

We would like to thank Don Bruce, Keya Maitra and Peter Predoni for suggestions and

encouragements. The errors are of course our own.

Notes

Previous article View issue table of contents Next article 



 

We Care About Your Privacy

We and our 842 partners store and/or access information on

a device, such as unique IDs in cookies to process personal

data. You may accept or manage your choices by clicking

below, including your right to object where legitimate

interest is used, or at any time in the privacy policy page.

These choices will be signaled to our partners and will not

affect browsing data. Privacy Policy

We and our partners process data to provide:

Use precise geolocation data. Actively scan device

characteristics for identification. Store and/or access

information on a device. Personalised advertising and

content, advertising and content measurement, audience

research and services development.

List of Partners (vendors)

I Accept

Essential Only

Show Purpose

https://www.tandfonline.com/
https://www.tandfonline.com/action/showPublications?pubType=journal
https://www.tandfonline.com/rael20
https://www.tandfonline.com/loi/rael20
https://www.tandfonline.com/toc/rael20/11/3
https://www.tandfonline.com/toc/rael20/11/3
https://www.tandfonline.com/journals/rael20
https://www.tandfonline.com/author/Basher%2C+Syed+Abul
https://www.tandfonline.com/author/Mohsin%2C+Mohammed
https://doi.org/10.1080/1350485042000203788
https://www.tandfonline.com/action/clickThrough?id=5931&url=%2Fr%2Fsubjectsample-efbi&loc=%2Fdoi%2Fabs%2F10.1080%2F1350485042000203788&pubId=44610802&placeholderId=1074&productId=3092
https://www.tandfonline.com/doi/full/10.1080/1350485042000203788?scroll=top&needAccess=true
https://www.tandfonline.com/doi/figure/10.1080/1350485042000203788?scroll=top&needAccess=true
https://www.tandfonline.com/doi/ref/10.1080/1350485042000203788?scroll=top
https://www.tandfonline.com/doi/citedby/10.1080/1350485042000203788?scroll=top&needAccess=true
https://www.tandfonline.com/doi/metrics/10.1080/1350485042000203788?scroll=top
https://www.tandfonline.com/doi/permissions/10.1080/1350485042000203788?scroll=top
https://www.tandfonline.com/doi/abs/10.1080/1350485042000203788
https://www.tandfonline.com/doi/full/10.1080/1350485042000203779
https://www.tandfonline.com/toc/rael20/11/3?nav=tocList
https://www.tandfonline.com/doi/full/10.1080/1350485042000203797
https://www.tandfonline.com/
https://www.tandfonline.com/action/showCart?FlowID=1
https://www.informa.com/privacy-policy/


Related Research Data

Testing the long-run PPP for Turkey: new evidence from the Fourier quantile unit root

test

Source: Informa UK Limited

Testing the theory of PPP for emerging market economies that practice flexible

exchange rate regimes

Source: Informa UK Limited

Purchasing power parity in ASEAN-5 countries: revisit with cross-sectional dependence

and structural breaks

Source: Informa UK Limited

PURCHASING POWER PARITY IN LESS‐DEVELOPED AND TRANSITION ECONOMIES: A

REVIEW PAPER

Source: Wiley

 

Linking provided by  

 The detailed expression of the t-statistic is available in Pedroni (2000).

 Similar results on quarterly data will be made available upon request.
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