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TIME SERIES AND PANEL DATA ECONOMETRICS (HARDBACK)

Oxford University Press, United Kingdom, 2015. Hardback. Book Condition: New. 252 x 201 mm. Language:
English . Brand New Book. This book is concerned with recent developments in time series and panel data
techniques for the analysis of macroeconomic and financial data. It provides a rigorous, nevertheless user-
friendly, account of the time series techniques dealing with univariate and multivariate time series models, as
well as panel data models. It is distinct from other time series texts in the sense that it also covers panel data
models and attempts at a more coherent integration of time series, multivariate analysis, and panel data
models. It builds on the author s extensive research in the areas of time series and panel data analysis and
covers a wide variety of topics in one volume. DiEerent parts of the book can be used as teaching material for a
variety of courses in econometrics. It can also be used as reference manual. It begins with an overview of basic
econometric and statistical techniques, and provides an account of stochastic processes, univariate and
multivariate time series, tests for unit roots, cointegration, impulse response analysis, autoregressive
conditional heteroskedasticity models, simultaneous equation models, vector autoregressions, causality,
forecasting, multivariate volatility models, panel data models, aggregation and global vector autoregressive
models (GVAR). The techniques are illustrated using Microfit 5 (Pesaran and Pesaran, 2009, OUP) with
applications to real output, inflation, interest rates, exchange rates, and stock prices.
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Paperback. Book Condition: New. This item is printed on demand. Item doesn't include
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Decamero n  an d  th e P h ilo so p h y  o f  Sto ry tellin g:  A u th o r as M id w if e an d  P imp                                      
( H ard b ack)   
Columbia University Press, United States, 2005. Hardback. Book Condition: New. New.. 236 x
155 mm. Language: English . Brand New Book. In this creative and engaging reading, Richard
Kuhns explores the ways in which Decameron...
Sav e eBo o k »  

Sarah 's N ew  Wo rld :  Th e M ay f lo w er A d v en tu re 1620 ( Sisters in  Time Series 1)                  
Barbour Publishing, Inc., 2004. Paperback. Book Condition: New. No Jacket. New paperback
book copy of Sarah's New World: The Mayflower Adventure 1620 by Colleen L. Reece. Sisters in
Time Series book 1. Christian stories for...
Sav e eBo o k »  

Oxf o rd  R ead in g Tree R ead  w ith  BiE,  C h ip ,  an d  Kip p er:  P h o n ics:  L ev el 6:  Gran  s                                         
N ew  Blu e Sh o es ( H ard b ack)        
Oxford University Press, United Kingdom, 2011. Hardback. Book Condition: New. 172 x 142
mm. Language: English . Brand New Book. Read With BiE, Chip and Kipper is the UK s best-
selling home reading series. It...
Sav e eBo o k »  

M y  L if e  as a Th ird  Grad e Zo mb ie:  P lu s Free On lin e A ccess ( H ard b ack)                   
Gallopade International, United States, 2013. Hardback. Book Condition: New. 224 x 142 mm.
Language: English . Brand New Book. When you purchase the Library Bound mystery you will
receive FREE online eBook access! Carole Marsh...
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