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 Cointegration of event-related potential (ERP) signals in experiments with
different electromagnetic field (EMF) conditions / Health, 2010
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Due to their non-stationarity, ERP signals are difficult to study. The concept of cointegration
might overcome this problem and allow for the study of the co-variability between whole ERP
signals...
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“The practical problem facing econometricians is... to find any
relationships that survive long enough to be useful”
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It is difficult to make predictions, especially about the future (Niels Bohr)
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* Michael P. Murry: A Drunk and Her Dog

http://www.uta.edu/faculty/crowder/papers/drunk%20and%20dog.pdf
* David F. Hendry, Katarina Juselius: Explaining Cointegration Analysis: Part |
http://www.econ.ku.dk/okokj/papers/dfhkijfnl.pdf

* Soren Johansen: Correlation, regression, and cointegration of nonstationary economic time series

http://www.math.ku.dk/~sjo/papers/LisbonPaper.pdf
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