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2. Periodic Cointegration
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1. The Annual Difference Filter
2. Seasonal Error Correction Model
3. Asymptotic Theory
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1. Single Period Cycle
2. Complex
3. Adjustment Coefficients
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1. Non-Zero, Reduced Rank
2. Finite Covariance Matrix
3. Gaussian White Noise
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1. Non-Synchronous Seasonal Cycles
2. Johansen’ s Adjusted Reduced Rank Regression
3. Canonical Correlations
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1. Switching Algorithm
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1. Suitable Convergence Criterion
2. Unrestricted Seasonal Intercepts
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1. Full Unrestricted Model
2. Full-Restricted Model (each seasona cointegration space has alinear trend)
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