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This handbook presents emerging research exploring the
theoretical and practical aspects of econometric techniques
for the financial sector and their applications in economics. By
doing so, it offers invaluable tools for predicting and weighing
the risks of multiple investments by incorporating data
analysis. Throughout the book the authors address a broad
range of topics such as predictive analysis, monetary policy,
economic growth, systemic risk and investment behavior.
This book is a must-read for researchers, scholars and
practitioners in the field of economics who are interested in a
better understanding of current research on the application of
econometric methods to financial sector data.
Time series, or longitudinal, data are ubiquitous in the social
sciences. Unfortunately, analysts often treat the time series
properties of their data as a nuisance rather than a
substantively meaningful dynamic process to be modeled and
interpreted. Time Series Analysis for the Social Sciences
provides accessible, up-to-date instruction and examples of
the core methods in time series econometrics. Janet M. BoxSteffensmeier, John R. Freeman, Jon C. Pevehouse and
Matthew P. Hitt cover a wide range of topics including ARIMA
models, time series regression, unit-root diagnosis, vector
autoregressive models, error-correction models, intervention
models, fractional integration, ARCH models, structural
breaks, and forecasting. This book is aimed at researchers
and graduate students who have taken at least one course in
multivariate regression. Examples are drawn from several
areas of social science, including political behavior, elections,
international conflict, criminology, and comparative political
economy.
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The last decade has brought dramatic changes in the way
that researchers analyze economic and financial time series.
This book synthesizes these recent advances and makes
them accessible to first-year graduate students. James
Hamilton provides the first adequate text-book treatments of
important innovations such as vector autoregressions,
generalized method of moments, the economic and statistical
consequences of unit roots, time-varying variances, and
nonlinear time series models. In addition, he presents basic
tools for analyzing dynamic systems (including linear
representations, autocovariance generating functions,
spectral analysis, and the Kalman filter) in a way that
integrates economic theory with the practical difficulties of
analyzing and interpreting real-world data. Time Series
Analysis fills an important need for a textbook that integrates
economic theory, econometrics, and new results. The book is
intended to provide students and researchers with a selfcontained survey of time series analysis. It starts from first
principles and should be readily accessible to any beginning
graduate student, while it is also intended to serve as a
reference book for researchers.
From the author of the bestselling "Analysis of Time Series,"
Time-Series Forecasting offers a comprehensive, up-to-date
review of forecasting methods. It provides a summary of timeseries modelling procedures, followed by a brief catalogue of
many different time-series forecasting methods, ranging from
ad-hoc methods through ARIMA and state-space modelling to
multivariate methods and including recent arrivals, such as
GARCH models, neural networks, and cointegrated models.
The author compares the more important methods in terms of
their theoretical inter-relationships and their practical merits.
He also considers two other general forecasting topics that
have been somewhat neglected in the literature: the
computation of prediction intervals and the effect of model
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uncertainty on forecast accuracy. Although the search for a
"best" method continues, it is now well established that no
single method will outperform all other methods in all
situations-the context is crucial. Time-Series Forecasting
provides an outstanding reference source for the more
generally applicable methods particularly useful to
researchers and practitioners in forecasting in the areas of
economics, government, industry, and commerce.
Amstat News asked three review editors to rate their top five
favorite books in the September 2003 issue. The first edition
of Applied Econometric Time Series was among those
chosen. This new edition reflects recent advances in timeseries econometrics, such as out-of-sample forecasting
techniques, non-linear time-series models, Monte Carlo
analysis, and bootstrapping. Numerous examples from fields
ranging from agricultural economics to transnational terrorism
illustrate various techniques.
Written for those who need an introduction, Applied Time
Series Analysis reviews applications of the popular
econometric analysis technique across disciplines. Carefully
balancing accessibility with rigor, it spans economics, finance,
economic history, climatology, meteorology, and public
health. Terence Mills provides a practical, step-by-step
approach that emphasizes core theories and results without
becoming bogged down by excessive technical details.
Including univariate and multivariate techniques, Applied
Time Series Analysis provides data sets and program files
that support a broad range of multidisciplinary applications,
distinguishing this book from others. Focuses on practical
application of time series analysis, using step-by-step
techniques and without excessive technical detail Supported
by copious disciplinary examples, helping readers quickly
adapt time series analysis to their area of study Covers both
univariate and multivariate techniques in one volume
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Provides expert tips on, and helps mitigate common pitfalls
of, powerful statistical software including EVIEWS and R
Written in jargon-free and clear English from a master
educator with 30 years+ experience explaining time series to
novices Accompanied by a microsite with disciplinary data
sets and files explaining how to build the calculations used in
examples
Co-integration, equilibrium and equilibrium correction are key
concepts in modern applications of econometrics to real world
problems. This book provides direction and guidance to the
now vast literature facing students and graduate economists.
Econometric theory is linked to practical issues such as how
to identify equilibrium relationships, how to deal with structural
breaks associated with regime changes and what to do when
variables are of different orders of integration.
Applied Econometric Time Series, 4th Edition demonstrates
modern techniques for developing models capable of
forecasting, interpreting, and testing hypotheses concerning
economic data. In this text, Dr. Walter Enders commits to
using a “learn-by-doing” approach to help readers master
time-series analysis efficiently and effectively.

An intuition-based approach enables you to master
time series analysis with ease Time Series Analysis
and Forecasting by Example provides the
fundamental techniques in time series analysis using
various examples. By introducing necessary theory
through examples that showcase the discussed
topics, the authors successfully help readers develop
an intuitive understanding of seemingly complicated
time series models and their implications. The book
presents methodologies for time series analysis in a
simplified, example-based approach. Using graphics,
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the authors discuss each presented example in
detail and explain the relevant theory while also
focusing on the interpretation of results in data
analysis. Following a discussion of why
autocorrelation is often observed when data is
collected in time, subsequent chapters explore
related topics, including: Graphical tools in time
series analysis Procedures for developing stationary,
non-stationary, and seasonal models How to choose
the best time series model Constant term and
cancellation of terms in ARIMA models Forecasting
using transfer function-noise models The final
chapter is dedicated to key topics such as spurious
relationships, autocorrelation in regression, and
multiple time series. Throughout the book, real-world
examples illustrate step-by-step procedures and
instructions using statistical software packages such
as SAS®, JMP, Minitab, SCA, and R. A related Web
site features PowerPoint slides to accompany each
chapter as well as the book's data sets. With its
extensive use of graphics and examples to explain
key concepts, Time Series Analysis and Forecasting
by Example is an excellent book for courses on time
series analysis at the upper-undergraduate and
graduate levels. it also serves as a valuable
resource for practitioners and researchers who carry
out data and time series analysis in the fields of
engineering, business, and economics.
Applied Econometric Times SeriesWileyApplied
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Econometric Times SeriesJohn Wiley & Sons
Incorporated
A rigorous treatment of a number of timely topics in
advanced econometrics.
Introducing a new methodology for measuring
competitiveness in shipping ports, this analysis
provides policy makers, industry practitioners, and
academics with a pragmatic approach to the
peculiarities of large ports around the world. Using
quantitative measures as well as holistic and cultural
considerations, the manual describes the general
workings of the container port and shipping industry
and provides in-depth case studies of ports in
Southeast Asia, the Pearl River Delta, the Yangtze
River Delta, and Northwest Europe.
This advanced text for a course on time series
econometrics introduces modern time series
analyses through the use of wide-ranging examples
and applications. Providing a balance between
macro- and microeconomic applications, the book
covers recent work that has only been published in
journals.
Introduction to Time Series Using Stata, Revised
Edition, by Sean Becketti, is a practical guide to
working with time-series data using Stata. In this
book, Becketti introduces time-series
techniques--from simple to complex--and explains
how to implement them using Stata. The many
worked examples, concise explanations that focus
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on intuition, and useful tips based on the author's
experience make the book insightful for students,
academic researchers, and practitioners in industry
and government.Becketti is a financial industry
veteran with decades of experience in academics,
government, and private industry. He was also a
developer of Stata in its infancy and has been a
regular Stata user since its inception. He wrote many
of the first time-series commands in Stata. With his
abundant knowledge of Stata and extensive
experience with real-world time-series applications,
Becketti provides readers with unique insights and
motivation throughout the book.For those new to
Stata, the book begins with a mild yet fast-paced
introduction to Stata, highlighting all the features you
need to know to get started using Stata for timeseries analysis. Before diving into analysis of time
series, Becketti includes a quick refresher on
statistical foundations such as regression and
hypothesis testing.The discussion of time-series
analysis begins with techniques for smoothing time
series. As the moving-average and Holt-Winters
techniques are introduced, Becketti explains the
concepts of trends, cyclicality, and seasonality and
shows how they can be extracted from a series. The
book then illustrates how to use these methods for
forecasting. Although these techniques are
sometimes neglected in other time-series books,
they are easy to implement, can be applied quickly,
Page 7/23

Read Online Enders Econometric Time Series
Solutions
often produce forecasts just as good as more
complicated techniques, and, as Becketti
emphasizes, have the distinct advantage of being
easily explained to colleagues and policy makers
without backgrounds in statistics.Next, the book
focuses on single-equation time-series models.
Becketti discusses regression analysis in the
presence of autocorrelated disturbances as well as
the ARIMA model and Box-Jenkins methodology. An
entire chapter is devoted to applying these
techniques to develop an ARIMA-based model of
U.S. GDP; this will appeal to practitioners, in
particular, because it goes step by step through a
real-world example: here is my series, now how do I
fit an ARIMA model to it? The discussion of singleequation models concludes with a self-contained
summary of ARCH/GARCH modeling.In the final
portion of the book, Becketti discusses multipleequation models. He introduces VAR models and
uses a simple model of the U.S. economy to
illustrate all key concepts, including model
specification, Granger causality, impulse-response
analyses, and forecasting. Attention then turns to
nonstationary time-series. Becketti masterfully
navigates the reader through the often-confusing
task of specifying a VEC model, using an example
based on construction wages in Washington, DC,
and surrounding states.Introduction to Time Series
Using Stata, Revised Edition, by Sean Becketti, is a
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first-rate, example-based guide to time-series
analysis and forecasting using Stata. This is a musthave resource for researchers and students learning
to analyze time-series data and for anyone wanting
to implement time-series methods in Stata. [ed.]
The tourism sector has been deeply affected
particularly in economic terms by the COVID-19
pandemic. This crisis has led to new practices and
radical changes. Scientists emphasize that mankind
will face pandemics more frequently in the
forthcoming years. Thus, it is important to
understand the negative impacts the COVID-19
pandemic had on the tourism sector as well as the
measures that were and are being put in place to
protect the industry during future outbreaks. The
Handbook of Research on the Impacts and
Implications of COVID-19 on the Tourism Industry is
a comprehensive reference source that reflects upon
the evaluations of the experienced and ongoing
pandemic crisis in the context of the tourism sector.
The positive and negative effects experienced by
tourism employees and tourists are examined, and
post-pandemic processes and business practices
are evaluated. Covering topics including consumer
rights in tourism, dynamic changes in the tourism
industry, and employment in tourism, this book is
suitable for travel agencies, restaurateurs, hotel
managers, brand managers, marketers, advertisers,
managers, executives, hospitality personnel,
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policymakers, government officials, tourism
practitioners, students, academicians, and
researchers seeking the latest sustainable policies
and practices that are being utilized to increase the
productivity of the tourism sector and will allow it to
thrive in the years to come.
The business cycle has long been the focus of
empirical economic research. Until recently statistical
analysis of macroeconomic fluctuations was
dominated by linear time series methods. Over the
past 15 years, however, economists have
increasingly applied tractable parametric nonlinear
time series models to business cycle data; most
prominent in this set of models are the classes of
Threshold AutoRegressive (TAR) models, MarkovSwitching AutoRegressive (MSAR) models, and
Smooth Transition AutoRegressive (STAR) models.
In doing so, several important questions have been
addressed in the literature, including: 1. Do out-ofsample (point, interval, density, and turning point)
forecasts obtained with nonlinear time series models
dominate those generated with linear models? 2.
How should business cycles be dated and
measured? 3. What is the response of output and
employment to oil-price and monetary shocks? 4.
How does monetary policy respond to asymmetries
over the business cycle? 5. Are business cycles due
more to permanent or to transitory negative shocks?
6. Is the business cycle asymmetric, and does it
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matter? Accordingly, we have compiled and edited a
book for the Elsevier economics program comprising
15 original papers on these and related themes.
*Contributions to Economic Analysis was established
in 1952 *The series purpose is to stimulate the
international exchange of scientific information *The
series includes books from all areas of
macroeconomics and microeconomics
'Applied Econometrics' takes an intuitive, hands-on
approach to presenting modern econometrics. Wideranging yet compact, the book features extensive
software integration and contains empirical
applications throughout. It provides step-by-step
guidelines for all econometric tests and methods of
estimation, and also provides interpretations of the
results. The second edition of this popular book
features expanded topical coverage, more coverage
of fundamental concepts for students new to the
subject or requiring a 'refresher', integrated finance
applications throughout, as well as the addition of
Stata to the software coverage (already featuring
EViews and Microfit). New chapters include: ?
Limited Dependent Variable Regression Models ?
Identification in Standard and Cointegrated Systems
? Solving Models This is an ideal book for
undergraduate and master's economics or finance
students taking a first course in applied
econometrics. A companion website for this book is
available at www.palgrave.com/economics/asteriou2
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which contains: ? data files for students ?
PowerPoint slides for lecturers
This book presents modern developments in time
series econometrics that are applied to
macroeconomic and financial time series, bridging
the gap between methods and realistic applications.
It presents the most important approaches to the
analysis of time series, which may be stationary or
nonstationary. Modelling and forecasting univariate
time series is the starting point. For multiple
stationary time series, Granger causality tests and
vector autogressive models are presented. As the
modelling of nonstationary uni- or multivariate time
series is most important for real applied work, unit
root and cointegration analysis as well as vector
error correction models are a central topic. Tools for
analysing nonstationary data are then transferred to
the panel framework. Modelling the (multivariate)
volatility of financial time series with autogressive
conditional heteroskedastic models is also treated.
Since the US stock market crashed on October 19,
1987, many studies have been conducted to learn
from this experience in the hopes of avoiding a
similarly adverse future fall. The book, originally
published as a special issue of the Journal of
Financial Services Research, considers some of the
important policy adjustments that have been
implemented in the wake of the 1987 crash. Taken
separately and together, these five papers offer a
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synthesis and summary of the most important policy
innovations that have evolved since the largest
single-day decline in stock market history.
A solutions manual for all 582 exercises in the
second edition of Intermediate Public Economics. A
solutions manual for all 582 exercises in the second
edition of Intermediate Public Economics.
This book presents selected papers from the 26th
and 27th Eurasia Business and Economics Society
(EBES) Conferences, held in Prague, Czech
Republic, and Bali, Indonesia. While the theoretical
and empirical papers gathered here cover diverse
areas of economics and finance in various
geographic regions, the main focus is on the latest
research concerning banking and finance, as well as
empirical studies on emerging economies and public
economics. The book also includes studies on
political economy and regional studies.
Inferring bank to bank rivalry and competition
generally requires the estimation of a full demand
model, with high data requirements, unavailable to
most researchers. We suggest dynamic time series
analysis of price correlations to infer about bank to
bank competition, taking into account the well-known
criticisms to price correlations for delimiting relevant
markets. The method is applied for credit markets in
Brazil, where bank monthly loan interest rates time
series are available. We conclude that there is little
rivalry between large banks in most of the credit
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markets studied.
"Newly organized to focus exclusively on material
tested in the Society of Actuaries' Exam C and the
Casualty Actuarial Society's Exam 4, 'Loss models :
from data to decisions', fourth edition, continues to
supply actuaries with a practical approach to the key
concepts and techniques needed on the job."--Back
cover.
A comprehensive guide to financial econometrics
Financial econometrics is a quest for models that
describe financial time series such as prices, returns,
interest rates, and exchange rates. In Financial
Econometrics, readers will be introduced to this
growing discipline and the concepts and theories
associated with it, including background material on
probability theory and statistics. The experienced
author team uses real-world data where possible
and brings in the results of published research
provided by investment banking firms and journals.
Financial Econometrics clearly explains the
techniques presented and provides illustrative
examples for the topics discussed. Svetlozar T.
Rachev, PhD (Karlsruhe, Germany) is currently
Chair-Professor at the University of Karlsruhe.
Stefan Mittnik, PhD (Munich, Germany) is Professor
of Financial Econometrics at the University of
Munich. Frank J. Fabozzi, PhD, CFA, CFP (New
Hope, PA) is an adjunct professor of Finance at Yale
University’s School of Management. Sergio M.
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Focardi (Paris, France) is a founding partner of the
Paris-based consulting firm The Intertek Group. Teo
Jasic, PhD, (Frankfurt, Germany) is a senior
manager with a leading international management
consultancy firm in Frankfurt.
Highlights the major empirical questions and issues facing
Post Keynesian economics today. Focuses on public policy
and real-life analysis of this economic theory.
Theories and practices to assess critical information in
acomplex adaptive system Organized for readers to follow
along easily, The Fitness ofInformation: Quantitative
Assessments of Critical Evidenceprovides a structured outline
of the key challenges in assessingcrucial information in a
complex adaptive system. Illustrating avariety of
computational and explanatory challenges, the
bookdemonstrates principles and practical implications of
exploring andassessing the fitness of information in an
extensible framework ofadaptive landscapes. The book’s first
three chapters introduce fundamentalprinciples and practical
examples in connection to the nature ofaesthetics, mental
models, and the subjectivity of evidence. Inparticular, the
underlying question is how these issues can beaddressed
quantitatively, not only computationally but alsoexplanatorily.
The next chapter illustrates how one can reduce thelevel of
complexity in understanding the structure and dynamics
ofscientific knowledge through the design and use of the
CiteSpacesystem for visualizing and analyzing emerging
trends in scientificliterature. The following two chapters
explain the concepts ofstructural variation and the fitness of
information in a frameworkthat builds on the idea of fitness
landscape originally introducedto study population evolution.
The final chapter presents adual-map overlay technique and
demonstrates how it supports avariety of analytic tasks for a
Page 15/23

Read Online Enders Econometric Time Series
Solutions
new type of portfolioanalysis. The Fitness of Information:
Quantitative Assessments of CriticalEvidence also features:
In-depth case studies and examples that characterizefarreaching concepts, illustrate underlying principles,
anddemonstrate profound challenges and complexities at
various levelsof analytic reasoning Wide-ranging topics that
underline the common theme, from thesubjectivity of
evidence in criminal trials to detecting earlysigns of critical
transitions and mechanisms behind radicalpatents An
extensible and unifying framework for visual analytics
bytransforming analytic reasoning tasks to the assessment of
criticalevidence The Fitness of Information: Quantitative
Assessments of CriticalEvidence is a suitable reference for
researchers, analysts, andpractitioners who are interested in
analyzing evidence and makingdecisions with incomplete,
uncertain, and even conflictinginformation. The book is also
an excellent textbook forupper-undergraduate and graduatelevel courses on visual analytics,information visualization, and
business analytics and decisionsupport systems.
Student Solutions Manual to Accompany Loss Models: From
Data to Decisions, Fourth Edition. This volume is organised
around the principle that much of actuarial science consists of
the construction and analysis of mathematical models which
describe the process by which funds flow into and out of an
insurance system.
R is a language and environment for data analysis and
graphics. It may be considered an implementation of S, an
award-winning language initially - veloped at Bell Laboratories
since the late 1970s. The R project was initiated by Robert
Gentleman and Ross Ihaka at the University of Auckland,
New Zealand, in the early 1990s, and has been developed by
an international team since mid-1997. Historically,
econometricians have favored other computing environments,
some of which have fallen by the wayside, and also a variety
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of packages with canned routines. We believe that R has
great potential in econometrics, both for research and for
teaching. There are at least three reasons for this: (1) R is
mostly platform independent and runs on Microsoft Windows,
the Mac family of operating systems, and various ?avors of
Unix/Linux, and also on some more exotic platforms. (2) R is
free software that can be downloaded and installed at no cost
from a family of mirror sites around the globe, the
Comprehensive R Archive Network (CRAN); hence students
can easily install it on their own machines. (3) R is opensource software, so that the full source code is available and
can be inspected to understand what it really does, learn from
it, and modify and extend it. We also like to think that platform
independence and the open-source philosophy make R an
ideal environment for reproducible econometric research.
Providing a clear explanation of the fundamental theory of
time series analysis and forecasting, this book couples theory
with applications of two popular statistical packages--SAS
and SPSS. The text examines moving average, exponential
smoothing, Census X-11 deseasonalization, ARIMA,
intervention, transfer function, and autoregressive error
models and has brief discussions of ARCH and GARCH
models. The book features treatments of forecast
improvement with regression and autoregression combination
models and model and forecast evaluation, along with a
sample size analysis for common time series models to attain
adequate statistical power. The careful linkage of the
theoretical constructs with the practical considerations
involved in utilizing the statistical packages makes it easy for
the user to properly apply these techniques. Describes
principal approaches to time series analysis and forecasting
Presents examples from public opinion research, policy
analysis, political science, economics, and sociology Math
level pitched to general social science usage Glossary makes
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the material accessible for readers at all levels
This important and timely new book offers in-depth and
cogent analyses of the investment side of financial institutions
and services. NYSE and regional trading are examined from
1993-2002. In addition, both competition and stock exchange
reforms are studied. Secondary markets, derivatives and
governance are the subject of comprehensive reviews. The
timely issues of IPO activity, allocation, pricing and liquidity
are presented and discussed. Hedge funds and their indices
are carefully analysed as are funds of hedge funds. Mutual
funds are dealt with within the context of entry decisions.
In this book, the author rejects the theorem-proof approach
as much as possible, and emphasize the practical application
of econometrics. They show with examples how to calculate
and interpret the numerical results. This book begins with
students estimating simple univariate models, in a step by
step fashion, using the popular Stata software system.
Students then test for stationarity, while replicating the actual
results from hugely influential papers such as those by
Granger and Newbold, and Nelson and Plosser. Readers will
learn about structural breaks by replicating papers by Perron,
and Zivot and Andrews. They then turn to models of
conditional volatility, replicating papers by Bollerslev. Finally,
students estimate multi-equation models such as vector
autoregressions and vector error-correction mechanisms,
replicating the results in influential papers by Sims and
Granger. The book contains many worked-out examples, and
many data-driven exercises. While intended primarily for
graduate students and advanced undergraduates,
practitioners will also find the book useful.
This book addresses major issues facing postal and delivery
services throughout the world. Worldwide, there is currently a
considerable amount of interest in postal and delivery
economics. The industry is reacting to a state of near crisis
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and is implementing different drastic changes. The European
Commission and member States are still wrestling with the
problem of how to implement entry liberalization into postal
markets, how to address digital competition, and how to
maintain the Universal Service Obligation (USO).
Digitalization, technological development and online platforms
are strongly affecting both the way postal and delivery
operators are managing their services, as well as their role on
the market. Strong emphasis was attributed to the assets of
Postal Operators (POs) and their added value in the digital
age, as well as on new business strategies. This volume
presents original essays by prominent researchers in the
field, selected and edited from papers presented at the 27th
Conference on Postal and Delivery Economics held in Dublin,
Ireland, 22-25 May, 2019. Topics addressed by this volume
include the fragmentation of the postal supply chain,
blockchain and digital postal services, and the fading of
traditional postal market boundaries. This book will be a
useful tool not only for graduate students and professors, but
also for postal administrations, consulting firms, and federal
government departments.
This text provides graduate students of macroeconomics,
econometrics, and monetary economics with discussion and
practical illustrations of the techniques used in applied
macroeconometrics. Until the 1970s, there was consensus
regarding both the theoretical foundations and the empirical
specification of applied macroeconometric modelling,
commonly known as the Cowles Commission approach. This
is no longer the case: the Cowles Commission approach
broke down in the 1970s, to be replaced by a number of
prominent competing methods—the LSE (London School of
Economics) approach, the VAR approach, and the
intertemporal optimization/Real Business Cycle approach.
'Applied Macroeconometrics' examines the empirical research
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strategy of these alternatives by interpreting them as attempts
to solve the problems observed in the Cowles Commission
approach. The different research strategies are illustrated
with specific reference to real-world examples, particularly
with respect to the monetary transmission mechanism. A
common US dataset is used in these examples, thus allowing
the reader easy comparisons. The presentation is based on
the view that identification, a central concept in econometrics,
provides a natural framework in which to discuss the
alternative strategies currently dominating research. The first
part of the book introduces time-series models and details the
importance of their identification. The second part illustrates,
chapter by chapter, the alternative approaches, providing
detailed applications of each methodology. Data used in the
applications are available in a variety of formats from the
author's web site, and will be supplemented by exercises for
the reader to perform.
Assuming only a basic understanding of multiple regression
analysis, Walter Enders's accessible introduction to timeseries analysis shows how to develop models capable of
forecasting, interpreting, and testing hypotheses concerning
economic data using modern techniques. This book reflects
recent advances in time-series econometrics, such as out-ofsample forecasting techniques, nonlinear time-series models,
Monte Carlo analysis, and bootstrapping. Numerous
examples from fields ranging from agricultural economics to
transnational terrorism illustrate various techniques.·
Difference Equations · Stationary Time-Series Models ·
Modeling Volatility · Models With Trend · Multi-equation TimeSeries Models · Co-integration And Error-Correction Models ·
Nonlinear Time-Series Models
Elements from time series analysis with the statistical
software package SAS
This edition contains a large number of additions and
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corrections scattered throughout the text, including the
incorporation of a new chapter on state-space models. The
companion diskette for the IBM PC has expanded into the
software package ITSM: An Interactive Time Series Modelling
Package for the PC, which includes a manual and can be
ordered from Springer-Verlag. * We are indebted to many
readers who have used the book and programs and made
suggestions for improvements. Unfortunately there is not
enough space to acknowledge all who have contributed in
this way; however, special mention must be made of our prizewinning fault-finders, Sid Resnick and F. Pukelsheim. Special
mention should also be made of Anthony Brockwell, whose
advice and support on computing matters was invaluable in
the preparation of the new diskettes. We have been fortunate
to work on the new edition in the excellent environments
provided by the University of Melbourne and Colorado State
University. We thank Duane Boes particularly for his support
and encouragement throughout, and the Australian Research
Council and National Science Foundation for their support of
research related to the new material. We are also indebted to
Springer-Verlag for their constant support and assistance in
preparing the second edition. Fort Collins, Colorado P. J.
BROCKWELL November, 1990 R. A. DAVIS * /TSM: An
Interactive Time Series Modelling Package for the PC by P. J.
Brockwell and R. A. Davis. ISBN: 0-387-97482-2; 1991.
This book presents the numerous tools for the econometric
analysis of time series. The text is designed with emphasis on
the practical application of theoretical tools. Accordingly,
material is presented in a way that is easy to understand. In
many cases intuitive explanation and understanding of the
studied phenomena are offerd. Essential concepts are
illustrated by clear-cut examples. The attention of readers is
drawn to numerous applied works where the use of specific
techniques is best illustrated. Such applications are chiefly
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connected with issues of recent economic transition and
European integration. The outlined style of presentation
makes the book also a rich source of references. The text is
divided into five major sections. The first section, “The Nature
of Time Series”, gives an introduction to time series analysis.
The second section, “Difference Equations”, describes briefly
the theory of difference equations with an emphasis on
results that are important for time series econometrics. The
third section, “Univariate Time Series”, presents the methods
commonly used in univariate time series analysis, the
analysis of time series of one single variable. The fourth
section, “Multiple Time Series”, deals with time series
models of multiple interrelated variables. The fifth section
“Panel Data and Unit Root Tests”, deals with methods known
as panel unit root tests that are relevant to issues of
convergence. Appendices contain an introduction to
simulation techniques and statistical tables. Kniha p?ináší
soubor základních i pokro?ilých technik a postup?
používaných v ekonometrické analýze ?asových ?ad. Kniha
klade d?raz na umožn?ní efektivního použití popsaných
technik v aplikovaném ekonomickém výzkumu. Toho je
dosaženo tím, že teoretické základy popsané ekonometrie
jsou prezentovány spolu s intuitivním vysv?tlením
problematiky a jednotlivé techniky jsou ilustrovány na
výsledcích sou?asného výzkumu a to p?edevším v kontextu
procesu nedávné ekonomické transformace a sou?asné
evropské integrace. Toto pojetí z knihy ?iní nejen u?ebnici v
klasickém smyslu, ale také užite?ný referen?ní zdroj nebo?
odkazy v knize spojují klasickou i moderní ekonometrickou
literaturu se soudobými aplikacemi, na nichž je použití
jednotlivých technik jasn? pochopitelné. Mnohá použití
vycházejí z bohaté p?edchozí práce autor? v oboru. Text
knihy je rozd?len do p?ti hlavních ?ástí. První ?ást, “The
Nature of Time Series”, p?ináší úvod do analýzy ?asových
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?ad a popis jejich nejd?ležit?jších charakteristik, vlastností a
proces?. Druhá ?ást, “Difference Equations”, stru?n?
popisuje teorii diferenciálních rovnic s d?razem na aspekty,
které jsou klí?ové v ekonometrii ?asových ?ad. T?etí ?ást,
“Univariate Time Series”, pom?rn? rozsáhle popisuje
techniky, které se používají p?i analýze jednotlivých ?asových
?ad bez jejich vzájemené interakce a zahrnuje jak lineární tak
nelineární modelované struktury. ?tvrtá ?ást, “Multiple Time
Series”, popisuje modely které umož?ují analýzu n?kolika
?asových ?ad a jejich vzájemných interakcí. Pátá ?ást “Panel
Data and Unit Root Tests”, zahrnuje n?které techniky
postavené na panelových datech, jež k pr??ezovým dat?m
p?idávají ?asovou dimenzi a vztahují se k analýze
konvergence. Záv?r knihy je dopln?n o úvod do simula?ní
techniky a statistické tabulky
Copyright: 938096d1c4ad10292a972c0a15a309c8

Page 23/23

Copyright : edu.swi-prolog.org

