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Springer. Hardcover. Book Condition: New. Hardcover. 319 pages. Dimensions: 9.5in. x 6.4in. x
0.9in.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. This item ships from multiple locations. Your
book may arrive from Roseburg,OR, La Vergne,TN. Hardcover.
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Excellent eBook and valuable one. It normally will not price too much. Your daily life span is going to be change once you comprehensive reading this
ebook.
-- Ez r a  B er g str om-- Ez r a  B er g str om

A whole new electronic book with an all new perspective. It is one of the most incredible book we have read. Your way of life span will likely be convert when
you comprehensive reading this article book.
-- Spencer  Fa y-- Spencer  Fa y
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