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CAMBRIDGE UNIVERSITY PRESS, United Kingdom, 2009. Paperback. Condition: New. Language: English . Brand New Book. Time series
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for empirical work. The treatment can also be used as a textbook for a course on applied time series econometrics. Topics include: unit root and
cointegration analysis, structural vector autoregressions, conditional heteroskedasticity and nonlinear and nonparametric time series models.
Crucial to empirical work is the software that is available for analysis. New methodology is typically only gradually incorporated into existing
software packages. Therefore a flexible Java interface has been created, allowing readers to replicate the applications and conduct their own
analyses.
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