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Chapter 5 thoroughly examines the cointegrated VAR model, a crucial framework for analyzing mul-
tivariate time series data with long-run relationships. This section provides a comprehensive guide to 
understanding and applying Vector Autoregression models when variables are cointegrated, offering 
essential insights into their dynamic interactions and equilibrium properties within an econometric 
context.
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Katarina Juselius () Chapter 5: The Cointegrated VAR model July 1, 2012 1 / 41 · Consider the VAR(2) 
model in ECM form with m = 1 : · �xt = “1 �xt 1 +  xt 1 + µ ...

Cointegration: an overview Søren Johansen Department of ...

The structural VAR is treated in Chapter 5, section 7. 3.5 Shocks, changes and impulse responses. 
Model (1) shows that a change in �t (�t 7’ �t + c) is ...

The cointegrated vector autoregressive model with general ...

by S Johansen · 2016 · Cited by 9 — ... Chapter 5) for a discussion of some simple models and 
Johansen, Mosconi, and Nielsen (2000) for a discussion of a model with broken trends ...

(PDF) Cointegrated Vector Autoregressive Models with ...

PDF | A family of cointegrated vector autoregressive models with adjusted short-run dynamics is 
introduced. These models can describe evolving short-run.

A Cointegrated VAR and Granger Causality Analysis

by FZ Abdullahi · Cited by 16 — This research uses a cointegration VAR model to study the contem-
poraneous long-run dynamics of the impact of Foreign Private Investment (FPI), Interest Rate ...
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Some tests for parameter constancy in cointegrated

by H Hansen · 1999 · Cited by 742 — Summary Some methods for the evaluation of parameter 
constancy in cointegrated vector ... theoretical results are illustrated in Section 5 in which the term ...
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The Cointegrated VAR Model: Methodology and Applications. by Katarina Juselius. Oxford University 
Press, 2006. List Price $55.00, Estima's Price $44.00 ...

A Structural Cointegrating VAR Approach to ...

by A Garratt · 1999 · Cited by 48 — In this paper we discuss the 'structural cointegrating VAR' approach 
to macroe- conometric modelling and compare it to other approaches currently followed ...

Nonstationary cointegration in the fractionally ...

by S Johansen · 2018 · Cited by 38 — Abstract. We consider the fractional cointegrated vector 
autoregressive (CVAR) model of. Johansen and Nielsen (2012a) and make two distinct ...

Controlling Inflation in a Cointegrated Vector Autoregressive ...

by S JOHANSEN · 2001 · Cited by 58 — in Section 5. The purpose of the daily analysis is first to check 
whether ... The results in Table 5 are based on a VAR(2) model. The mul tivariate LM ...
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