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1. Rodriguez, G., & R. Nicholas
2. Spot price
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1. Vector error correction model
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1. Dikey and Fuller 1979

2. Johanson 1988

3. Vector Error Correction Model
4 . Enders 1995

5. Lutkepohl
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1. Loading Coefficient

2. Lutkepohl, H. , & M. Kratzig

3. Normalize

4. Cointegrated Vector Autoregression
5. Sims
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1. Impulse Response Function

2. Forecast Error Variance Decomposition
3. Enders

4. Augmented Dickey-Fuller
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1. Akaike information criterion

2. Schwarz information criterion

3. Hannan-Quinn information criterion
4. Final prediction error

5. LR test statistic
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