
Time Series and Panel Data Econometrics (Hardback) Kindle / 5G8LQJSPMY

Time Series and Panel Data
Econometrics (Hardback)

By Professor of Economics M Hashem Pesaran

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.
Different 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...
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R eviews

Great electronic book and useful one. Better then never, though i am quite late in start reading this one. You can
expect to like the way the author compose this ebook.
-- Ma tteo Johnson  

This publication is definitely worth buying. It is writter in straightforward words rather than di@icult to understand.
You are going to like how the writer compose this publication.
-- Dr . Joa quin K lein     
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