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Panel Cointgration Test :a Survey

Huang Xu-pingl Yang Xin-song2
(1, Business School of NanJing University, NanJing, Pro JiangSu, 210093;2, Business School of
XiangTan University, XiangTan, Pro. HuNan, 411105)

Abstract:The paper survey the development of panel cointegration test from 1995 to 2005. the tests
firstly based on no structure break.The main achievement is test of independence section and
dependence section.simultaneity, independence panel cointegration test progress from homogenous to
heterogeneous panel. Panel.cointegration test with structure break is last progress.Futruely,research
extend to asymptotic theory ,mixed panel data and multiple cointegration vectors.So panel cointegration
test is used in the demonstration ,especially Purchase Power Parity.
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