~ A Service of
’. b Leibniz-Informationszentrum

.j B I l I Wirtschaft
) o o o Leibniz Information Centre
Make Your PUbllCCltlonS VZSlble. h for Economics ' '

Ardia, David; Gatarek, Lukasz T.; Hoogerheide, Lennart; van Dijk, Herman K.

Article

Return and risk of pairs trading using a simulation-based
Bayesian procedure for predicting stable ratios of stock
prices

Econometrics

Provided in Cooperation with:
MDPI - Multidisciplinary Digital Publishing Institute, Basel

Suggested Citation: Ardia, David; Gatarek, Lukasz T.; Hoogerheide, Lennart; van Dijk, Herman K.
(2016) : Return and risk of pairs trading using a simulation-based Bayesian procedure for predicting
stable ratios of stock prices, Econometrics, ISSN 2225-1146, MDPI, Basel, Vol. 4, Iss. 1, pp. 1-19,
https://doi.org/10.3390/econometrics4010014

This Version is available at:
https://hdl.handle.net/10419/171867

Standard-Nutzungsbedingungen: Terms of use:

Die Dokumente auf EconStor durfen zu eigenen wissenschaftlichen Documents in EconStor may be saved and copied for your personal
Zwecken und zum Privatgebrauch gespeichert und kopiert werden. and scholarly purposes.

Sie durfen die Dokumente nicht fiir 6ffentliche oder kommerzielle You are not to copy documents for public or commercial purposes, to
Zwecke vervielféltigen, 6ffentlich ausstellen, 6ffentlich zugénglich exhibit the documents publicly, to make them publicly available on the
machen, vertreiben oder anderweitig nutzen. internet, or to distribute or otherwise use the documents in public.
Sofern die Verfasser die Dokumente unter Open-Content-Lizenzen If the documents have been made available under an Open Content
(insbesondere CC-Lizenzen) zur Verfiigung gestellt haben sollten, Licence (especially Creative Commons Licences), you may exercise
gelten abweichend von diesen Nutzungsbedingungen die in der dort further usage rights as specified in the indicated licence.

genannten Lizenz gewahrten Nutzungsrechte.

-. http://creativecommons.org/licenses/by/4.0/
Mitglied der
WWW.ECOMSTOR.EU K@M 3
. J . Leibniz-Gemeinschaft


https://www.econstor.eu/
https://www.zbw.eu/
http://www.zbw.eu/
https://doi.org/10.3390/econometrics4010014%0A
https://hdl.handle.net/10419/171867
http://creativecommons.org/licenses/by/4.0/
https://www.econstor.eu/
https://www.leibniz-gemeinschaft.de/

=z
YO cconometrics @)\Py

Correction

Correction: Ardia, D., et al. Return and Risk of Pairs
Trading Using a Simulation-Based Bayesian
Procedure for Predicting Stable Ratios of Stock
Prices. Econometrics 2016, 4, 14.
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The authors wish to make the following corrections to this paper [1]:

Add a funding section at the end of the main text, “Funding: This research was funded by the
National Science Center, Poland, grant number 2013/09/N/HS4/03751”.

The authors would like to apologize for any inconvenience caused to the readers by the change.
The change does not affect the scientific results. The manuscript will be updated and the original will
remain online on the article webpage, with a reference to this correction.
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