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Cointegration test in snall sample

YAN G B ao-chen, WAN G Yan, ZHAN G Shi-ying
School of M anagement, Tianjin U niversity, Tianjin 300072, China

Abstract: In this paper, we develop the regponse surface equations for the critical value for
oointegration test in snall sample usingM onte Carlo simulation The simulation results indicate that
the critical values are related w ith the number of the sanple data aswell as the lagged order for
cointegration test W e al® present an anpirical analysis for the food consumption of the Chinese
residents in cities and tow ns
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