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Abstract

In this research a comparison between the methods of estimating Cointegration
regression was chosen as the four methods: Ordinary Least Square Method, Fully
Modified Ordinary Least Square Method, Canonical Cointegrating regression
Method and Dynamic Ordinary Least Square Method. It was Found that all the
results of the estimation was a good and Reliable , through a two applications
practical first about the relationship between money supply M1 and the index of
consumer prices CPI in Iraq shows that the estimators of the two methods
Ordinary Least Square and Dynamic Least Square are the best and most efficient
either in the second practical application been studying the relationships between
money supply M1 and GDP in Japan has shown results that the method of
Dynamic Least Square is the best.Data analysis and results were extracted

through the use of software EVIEWS.7 .




