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Applied Econometrics - Chung-ki Min 2019-03-08
Applied Econometrics: A Practical Guide is an extremely user-friendly and application-focused book on
econometrics. Unlike many econometrics textbooks which are heavily theoretical on abstractions, this book
is perfect for beginners and promises simplicity and practicality to the understanding of econometric
models. Written in an easy-to-read manner, the book begins with hypothesis testing and moves forth to
simple and multiple regression models. It also includes advanced topics: Endogeneity and Two-stage Least
Squares Simultaneous Equations Models Panel Data Models Qualitative and Limited Dependent Variable
Models Vector Autoregressive (VAR) Models Autocorrelation and ARCH/GARCH Models Unit Root and
Cointegration The book also illustrates the use of computer software (EViews, SAS and R) for economic
estimating and modeling. Its practical applications make the book an instrumental, go-to guide for solid
foundation in the fundamentals of econometrics. In addition, this book includes excerpts from relevant
articles published in top-tier academic journals. This integration of published articles helps the readers to
understand how econometric models are applied to real-world use cases.
Applied Econometric Times Series - Walter Enders 2014-11-03

Applied Econometrics - Dimitrios Asteriou 2021-03-05
This trusted textbook returns in its 4th edition with even more exercises to help consolidate understanding
- and a companion website featuring additional materials, including a solutions manual for instructors.
Offering a unique blend of theory and practical application, it provides ideal preparation for doing applied
econometric work as it takes students from a basic level up to an advanced understanding in an intuitive,
step-by-step fashion. Clear presentation of economic tests and methods of estimation is paired with
practical guidance on using several types of software packages. Using real world data throughout, the
authors place emphasis upon the interpretation of results, and the conclusions to be drawn from them in
econometric work. This book will be essential reading for economics undergraduate and master's students
taking a course in applied econometrics. Its practical nature makes it ideal for modules requiring a
research project. New to this Edition: - Additional practical exercises throughout to help consolidate
understanding - A freshly-updated companion website featuring a new solutions manual for instructors
Econometric Methods with Applications in Business and Economics - Christiaan Heij 2004-03-25
Nowadays applied work in business and economics requires a solid understanding of econometric methods
to support decision-making. Combining a solid exposition of econometric methods with an applicationoriented approach, this rigorous textbook provides students with a working understanding and hands-on
experience of current econometrics. Taking a 'learning by doing' approach, it covers basic econometric
methods (statistics, simple and multiple regression, nonlinear regression, maximum likelihood, and
generalized method of moments), and addresses the creative process of model building with due attention
to diagnostic testing and model improvement. Its last part is devoted to two major application areas: the
econometrics of choice data (logit and probit, multinomial and ordered choice, truncated and censored
data, and duration data) and the econometrics of time series data (univariate time series, trends, volatility,
vector autoregressions, and a brief discussion of SUR models, panel data, and simultaneous equations). ·
Real-world text examples and practical exercise questions stimulate active learning and show how
econometrics can solve practical questions in modern business and economic management. · Focuses on
the core of econometrics, regression, and covers two major advanced topics, choice data with applications
in marketing and micro-economics, and time series data with applications in finance and macro-economics.
· Learning-support features include concise, manageable sections of text, frequent cross-references to
related and background material, summaries, computational schemes, keyword lists, suggested further
reading, exercise sets, and online data sets and solutions. · Derivations and theory exercises are clearly
marked for students in advanced courses. This textbook is perfect for advanced undergraduate students,
new graduate students, and applied researchers in econometrics, business, and economics, and for
researchers in other fields that draw on modern applied econometrics.
Transnational Corporations and International Production - Grazia Ietto-Gillies
Thoroughly updated and substantially extended, this internationally successful text explores transnational
corporations (TNCs), their activities and effects, as well as the theories developed to explain them.
Invaluable for courses as well as researchers in international business, international economics,
globalization, international relations, economic geography and history of economic thought on the TNCs.
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Principles of Econometrics - R. Carter Hill 2018-02-21
Principles of Econometrics, Fifth Edition, is an introductory book for undergraduate students in economics
and finance, as well as first-year graduate students in a variety of fields that include economics, finance,
accounting, marketing, public policy, sociology, law, and political science. Students will gain a working
knowledge of basic econometrics so they can apply modeling, estimation, inference, and forecasting
techniques when working with real-world economic problems. Readers will also gain an understanding of
econometrics that allows them to critically evaluate the results of others’ economic research and modeling,
and that will serve as a foundation for further study of the field. This new edition of the highly-regarded
econometrics text includes major revisions that both reorganize the content and present students with
plentiful opportunities to practice what they have read in the form of chapter-end exercises.
Microeconometrics Using Stata - Adrian Colin Cameron 2022
The Effect - Nick Huntington-Klein 2021-12-20
The Effect: An Introduction to Research Design and Causality is about research design, specifically
concerning research that uses observational data to make a causal inference. It is separated into two
halves, each with different approaches to that subject. The first half goes through the concepts of causality,
with very little in the way of estimation. It introduces the concept of identification thoroughly and clearly
and discusses it as a process of trying to isolate variation that has a causal interpretation. Subjects include
heavy emphasis on data-generating processes and causal diagrams. Concepts are demonstrated with a
heavy emphasis on graphical intuition and the question of what we do to data. When we “add a control
variable” what does that actually do? Key Features: • Extensive code examples in R, Stata, and Python •
Chapters on overlooked topics in econometrics classes: heterogeneous treatment effects, simulation and
power analysis, new cutting-edge methods, and uncomfortable ignored assumptions • An easy-to-read
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conversational tone • Up-to-date coverage of methods with fast-moving literatures like difference-indifferences
Corporate Governance, Ownership Structure and Firm Performance - Hoang N. Pham 2022-01-25
The relationship between ownership structure and firm performance has been studied extensively in
corporate finance and corporate governance literature. Nevertheless, the mediation (path) analysis to
examine the issue can be adopted as a new approach to explain why and how ownership structure is related
to firm performance and vice versa. This approach calls for full recognition of the roles of agency costs and
corporate risk-taking as essential mediating variables in the bi-directional and mediated relationship
between ownership structure and firm performance. Based on the agency theory, corporate risk
management theory and accounting for the dynamic endogeneity in the ownership–performance
relationship, this book develops two-mediator mediation models, including recursive and non-recursive
mediation models, to investigate the ownership structure–firm performance relationship. It is demonstrated
that agency costs and corporate risk-taking are the ‘missing links’ in the ownership structure–firm
performance relationship. Hence, this book brings into attention the mediation and dynamic approach to
this issue and enhances the knowledge of the mechanisms for improving firm’s financial performance. This
book will be of interest to corporate finance, management and economics researchers and policy makers.
Post-graduate research students in corporate governance and corporate finance will also find this book
beneficial to the application of econometrics into multi-dimensional and complex issues of the firm,
including ownership structure, agency problems, corporate risk management and financial performance.
Time Series Analysis for the Social Sciences - Janet M. Box-Steffensmeier 2014-12-22
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, errorcorrection 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.
Dynamic Econometrics - David F. Hendry 1995
Confronts the practical problems of modelling aggregate time series data, in a systematic and integrated
framework. The primary aim of this book is to develop an operational econometric approach which allows
constructive modelling
Game Theory for Applied Economists - Robert Gibbons 1992-07-13
This book introduces one of the most powerful tools of modern economics to a wide audience: those who
will later construct or consume game-theoretic models. Robert Gibbons addresses scholars in applied fields
within economics who want a serious and thorough discussion of game theory but who may have found
other works overly abstract. Gibbons emphasizes the economic applications of the theory at least as much
as the pure theory itself; formal arguments about abstract games play a minor role. The applications
illustrate the process of model building--of translating an informal description of a multi-person decision
situation into a formal game-theoretic problem to be analyzed. Also, the variety of applications shows that
similar issues arise in different areas of economics, and that the same game-theoretic tools can be applied
in each setting. In order to emphasize the broad potential scope of the theory, conventional applications
from industrial organization have been largely replaced by applications from labor, macro, and other
applied fields in economics. The book covers four classes of games, and four corresponding notions of
equilibrium: static games of complete information and Nash equilibrium, dynamic games of complete
information and subgame-perfect Nash equilibrium, static games of incomplete information and Bayesian
Nash equilibrium, and dynamic games of incomplete information and perfect Bayesian equilibrium.
Time Series Models - D.R. Cox 2020-11-26
The analysis prediction and interpolation of economic and other time series has a long history and many
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applications. Major new developments are taking place, driven partly by the need to analyze financial data.
The five papers in this book describe those new developments from various viewpoints and are intended to
be an introduction accessible to readers from a range of backgrounds. The book arises out of the second
Seminaire European de Statistique (SEMSTAT) held in Oxford in December 1994. This brought together
young statisticians from across Europe, and a series of introductory lectures were given on topics at the
forefront of current research activity. The lectures form the basis for the five papers contained in the book.
The papers by Shephard and Johansen deal respectively with time series models for volatility, i.e. variance
heterogeneity, and with cointegration. Clements and Hendry analyze the nature of prediction errors. A
complementary review paper by Laird gives a biometrical view of the analysis of short time series. Finally
Astrup and Nielsen give a mathematical introduction to the study of option pricing. Whilst the book draws
its primary motivation from financial series and from multivariate econometric modelling, the applications
are potentially much broader.
Applied Econometrics - Dimitrios Asteriou 2007-05-15
This new econometrics text deals specifically with the use of econometric software. The text takes the
reader from the various forms of econometric data (time series, cross sectional and panel), through their
formatting in electronic media (eg ASCII) to their transfer to and use in widely used software packages-Excel, Microfit and Eviews. Most economics degrees now require students to use relevant software to test
econometric models and this text illustrates clearly how this is to be done.
Econometrics in Practice - Paul Turner 2021-05-13
This book covers the econometric methods necessary for a practicing applied economist or data analyst.
This requires both an understanding of statistical theory and how it is used in actual applications. Chapters
1 to 9 present the material concerned with basic statistical theory. Chapters 10 to 13 introduce a number of
topics which form the basis of more advanced option modules, such as time series methods in applied
econometrics. To get the most out of these topics, companion files include Excel datasets and 4-color
figures. It includes pull down menus to graph the data, calculate sample statistics and estimate regression
equations. FEATURES: Integration of econometrics methods with statistical foundations Worked examples
of all models considered in the text Includes Excel datasheets to facilitate estimation and application of
models Features instructor ancillaries for use as a textbook
Applied Econometric Time Series - Walter Enders 2003-08-01
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 time-series econometrics, such as out-of-sample forecasting techniques, non-linear timeseries models, Monte Carlo analysis, and bootstrapping. Numerous examples from fields ranging from
agricultural economics to transnational terrorism illustrate various techniques.
Applied Statistics for Economists - Margaret Lewis 2012-11-12
This book is an undergraduate text that introduces students to commonly-used statistical methods in
economics. Using examples based on contemporary economic issues and readily-available data, it not only
explains the mechanics of the various methods, it also guides students to connect statistical results to
detailed economic interpretations. Because the goal is for students to be able to apply the statistical
methods presented, online sources for economic data and directions for performing each task in Excel are
also included.
Econometrics in Theory and Practice - Panchanan Das 2019-09-05
This book introduces econometric analysis of cross section, time series and panel data with the application
of statistical software. It serves as a basic text for those who wish to learn and apply econometric analysis
in empirical research. The level of presentation is as simple as possible to make it useful for
undergraduates as well as graduate students. It contains several examples with real data and Stata
programmes and interpretation of the results. While discussing the statistical tools needed to understand
empirical economic research, the book attempts to provide a balance between theory and applied research.
Various concepts and techniques of econometric analysis are supported by carefully developed examples
with the use of statistical software package, Stata 15.1, and assumes that the reader is somewhat familiar
with the Strata software. The topics covered in this book are divided into four parts. Part I discusses
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introductory econometric methods for data analysis that economists and other social scientists use to
estimate the economic and social relationships, and to test hypotheses about them, using real-world data.
There are five chapters in this part covering the data management issues, details of linear regression
models, the related problems due to violation of the classical assumptions. Part II discusses some advanced
topics used frequently in empirical research with cross section data. In its three chapters, this part includes
some specific problems of regression analysis. Part III deals with time series econometric analysis. It covers
intensively both the univariate and multivariate time series econometric models and their applications with
software programming in six chapters. Part IV takes care of panel data analysis in four chapters. Different
aspects of fixed effects and random effects are discussed here. Panel data analysis has been extended by
taking dynamic panel data models which are most suitable for macroeconomic research. The book is
invaluable for students and researchers of social sciences, business, management, operations research,
engineering, and applied mathematics.
Introduction to Econometrics - James H. Stock 2018-09-28
Ensure students grasp the relevance of econometrics with Introduction to Econometrics -- the text that
connects modern theory and practice with motivating, engaging applications. The 4th Edition maintains a
focus on currency, while building on the philosophy that applications should drive the theory, not the other
way around. The text incorporates real-world questions and data, and methods that are immediately
relevant to the applications. With very large data sets increasingly being used in economics and related
fields, a new chapter dedicated to Big Data helps students learn about this growing and exciting area. This
coverage and approach make the subject come alive for students and helps them to become sophisticated
consumers of econometrics.-Publisher's description.
Time Series Econometrics - Pierre Perron 2019-04-18
Volume 1 covers statistical methods related to unit roots, trend breaks and their interplay. Testing for unit
roots has been a topic of wide interest and the author was at the forefront of this research. The book covers
important topics such as the Phillips-Perron unit root test and theoretical analyses about their properties,
how this and other tests could be improved, and ingredients needed to achieve betters tests and the
proposal of a new class of tests. Also included are theoretical studies related to time series models with unit
roots and the effect of span versus sampling interval on the power of the tests. Moreover, this book deals
with the issue of trend breaks and their effect on unit root tests. This research agenda fostered by the
author showed that trend breaks and unit roots can easily be confused. Hence, the need for new testing
procedures, which are covered.Volume 2 is about statistical methods related to structural change in time
series models. The approach adopted is off-line whereby one wants to test for structural change using a
historical dataset and perform hypothesis testing. A distinctive feature is the allowance for multiple
structural changes. The methods discussed have, and continue to be, applied in a variety of fields including
economics, finance, life science, physics and climate change. The articles included address issues of
estimation, testing and/or inference in a variety of models: short-memory regressors and errors, trends with
integrated and/or stationary errors, autoregressions, cointegrated models, multivariate systems of
equations, endogenous regressors, long-memory series, among others. Other issues covered include the
problems of non-monotonic power and the pitfalls of adopting a local asymptotic framework. Empirical
analyses are provided for the US real interest rate, the US GDP, the volatility of asset returns and climate
change.
An Introduction to Economic Dynamics - Ronald Shone 2001-09-13
This is an examples-driven treatment of introductory economic dynamics for students with a basic
familiarity of spreadsheets. Shone approaches the subject with the belief that true understanding of a
subject can only be achieved by students themselves setting out a problem and manipulating it
experimentally. Although all economics students now have access to spreadsheets, they are often used for
little more than graphing economic data. This book encourages students to go several stages further and
set up and investigate simple dynamic models. A web-site for students and instructors is included that
contains an additional 100 questions for students and 100 for instructors.
Modern Spatial Econometrics in Practice - Luc Anselin 2014-12-27
This book is the definitive user's guide to the spatial regression functionality in the software packages
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GeoDa and GeoDaSpace, as well as the spreg module in the PySAL library --all developed at the GeoDa
Center for Geospatial Analysis and Computation. The book provides the techniques to test for and estimate
spatial effects in linear regression models, addressing both spatial dependence (spatial autoregressive
models) as well as spatial heterogeneity (spatial regimes models). The book also serves as an introduction
and a practical guide to spatial econometrics in that it covers the methodological principles and formal
results that underlie the various estimation methods, test procedures and model characteristics computed
by the software. While the classical maximum likelihood estimation is included, the book's coverage
emphasizes modern techniques based on the principle of generalized method of moments (GMM).
Time Series Models for Business and Economic Forecasting - Philip Hans Franses 2014-04-24
With a new author team contributing decades of practical experience, this fully updated and thoroughly
classroom-tested second edition textbook prepares students and practitioners to create effective
forecasting models and master the techniques of time series analysis. Taking a practical and exampledriven approach, this textbook summarises the most critical decisions, techniques and steps involved in
creating forecasting models for business and economics. Students are led through the process with an
entirely new set of carefully developed theoretical and practical exercises. Chapters examine the key
features of economic time series, univariate time series analysis, trends, seasonality, aberrant observations,
conditional heteroskedasticity and ARCH models, non-linearity and multivariate time series, making this a
complete practical guide. Downloadable datasets are available online.
Econometrics - Fumio Hayashi 2011-12-12
Hayashi's Econometrics promises to be the next great synthesis of modern econometrics. It introduces first
year Ph.D. students to standard graduate econometrics material from a modern perspective. It covers all
the standard material necessary for understanding the principal techniques of econometrics from ordinary
least squares through cointegration. The book is also distinctive in developing both time-series and crosssection analysis fully, giving the reader a unified framework for understanding and integrating results.
Econometrics has many useful features and covers all the important topics in econometrics in a succinct
manner. All the estimation techniques that could possibly be taught in a first-year graduate course, except
maximum likelihood, are treated as special cases of GMM (generalized methods of moments). Maximum
likelihood estimators for a variety of models (such as probit and tobit) are collected in a separate chapter.
This arrangement enables students to learn various estimation techniques in an efficient manner. Eight of
the ten chapters include a serious empirical application drawn from labor economics, industrial
organization, domestic and international finance, and macroeconomics. These empirical exercises at the
end of each chapter provide students a hands-on experience applying the techniques covered in the
chapter. The exposition is rigorous yet accessible to students who have a working knowledge of very basic
linear algebra and probability theory. All the results are stated as propositions, so that students can see the
points of the discussion and also the conditions under which those results hold. Most propositions are
proved in the text. For those who intend to write a thesis on applied topics, the empirical applications of the
book are a good way to learn how to conduct empirical research. For the theoretically inclined, the nocompromise treatment of the basic techniques is a good preparation for more advanced theory courses.
Applied Econometrics - Chia-Lin Chang 2019
Although the theme of the monograph is primarily related to “Applied Econometrics”, there are several
theoretical contributions that are associated with empirical examples, or directions in which the novel
theoretical ideas might be applied. The monograph is associated with significant and novel contributions in
theoretical and applied econometrics; economics; theoretical and applied financial econometrics;
quantitative finance; risk; financial modeling; portfolio management; optimal hedging strategies;
theoretical and applied statistics; applied time series analysis; forecasting; applied mathematics; energy
economics; energy finance; tourism research; tourism finance; agricultural economics; informatics; data
mining; bibliometrics; and international rankings of journals and academics.
Financial Econometrics - Oliver Linton 2019-02-21
Presents an up-to-date treatment of the models and methodologies of financial econometrics by one of the
world's leading financial econometricians.
Palgrave Handbook of Econometrics - T. Mills 2009-06-25
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Following theseminal Palgrave Handbook of Econometrics: Volume I , this second volume brings together
the finestacademicsworking in econometrics today andexploresapplied econometrics, containing
contributions onsubjects includinggrowth/development econometrics and applied econometrics and
computing.
Applied Econometrics - Dimitrios Asteriou 2021-03-05
This trusted textbook returns in its 4th edition with even more exercises to help consolidate understanding
- and a companion website featuring additional materials, including a solutions manual for instructors.
Offering a unique blend of theory and practical application, it provides ideal preparation for doing applied
econometric work as it takes students from a basic level up to an advanced understanding in an intuitive,
step-by-step fashion. Clear presentation of economic tests and methods of estimation is paired with
practical guidance on using several types of software packages. Using real world data throughout, the
authors place emphasis upon the interpretation of results, and the conclusions to be drawn from them in
econometric work. This book will be essential reading for economics undergraduate and master's students
taking a course in applied econometrics. Its practical nature makes it ideal for modules requiring a
research project. New to this Edition: - Additional practical exercises throughout to help consolidate
understanding - A freshly-updated companion website featuring a new solutions manual for instructors
Anomaly Detection Principles and Algorithms - Kishan G. Mehrotra 2017-11-18
This book provides a readable and elegant presentation of the principles of anomaly detection,providing an
easy introduction for newcomers to the field. A large number of algorithms are succinctly described, along
with a presentation of their strengths and weaknesses. The authors also cover algorithms that address
different kinds of problems of interest with single and multiple time series data and multi-dimensional data.
New ensemble anomaly detection algorithms are described, utilizing the benefits provided by diverse
algorithms, each of which work well on some kinds of data. With advancements in technology and the
extensive use of the internet as a medium for communications and commerce, there has been a tremendous
increase in the threats faced by individuals and organizations from attackers and criminal entities.
Variations in the observable behaviors of individuals (from others and from their own past behaviors) have
been found to be useful in predicting potential problems of various kinds. Hence computer scientists and
statisticians have been conducting research on automatically identifying anomalies in large datasets. This
book will primarily target practitioners and researchers who are newcomers to the area of modern anomaly
detection techniques. Advanced-level students in computer science will also find this book helpful with their
studies.
Using EViews for Principles of Econometrics - William E.|Hill Griffiths (R. Carter) 2019

"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
which contains: - Data files for students - PowerPoint slides for lecturers
Experimetrics - Peter Moffatt 2020-10-06
This advanced textbook is an essential guide to discovering new and more illuminating ways to analyse the
econometric modelling of experimental data. Peter Moffatt, one of the world's experts in the field, covers a
range of techniques: from the familiar, such as treatment testing, to lesser known ones such as finite
mixture models and the method of maximum simulated likelihood. The book takes a hands-on approach by
explaining STATA commands in detail. In addition, difficult problems inherent in the methodology are
addressed, such as the parametric estimation of social preference models, quantal response models, and
learning models. An indispensable book for researchers and advanced students in experimental and
behavioural economics who want to come to grips with the field of Experimetrics. The companion website
www.palgrave.com/moffatt contains: - All data sets (in Stata format) used as examples in the book - An
executable Stata 'do-file' containing stata commands and programs used in examples And - An Excel file
containing some Excel calculations presented in the text
Mastering 'Metrics - Joshua D. Angrist 2014-12-21
An accessible and fun guide to the essential tools of econometric research Applied econometrics, known to
aficionados as 'metrics, is the original data science. 'Metrics encompasses the statistical methods
economists use to untangle cause and effect in human affairs. Through accessible discussion and with a
dose of kung fu–themed humor, Mastering 'Metrics presents the essential tools of econometric research
and demonstrates why econometrics is exciting and useful. The five most valuable econometric methods, or
what the authors call the Furious Five--random assignment, regression, instrumental variables, regression
discontinuity designs, and differences in differences--are illustrated through well-crafted real-world
examples (vetted for awesomeness by Kung Fu Panda's Jade Palace). Does health insurance make you
healthier? Randomized experiments provide answers. Are expensive private colleges and selective public
high schools better than more pedestrian institutions? Regression analysis and a regression discontinuity
design reveal the surprising truth. When private banks teeter, and depositors take their money and run,
should central banks step in to save them? Differences-in-differences analysis of a Depression-era banking
crisis offers a response. Could arresting O. J. Simpson have saved his ex-wife's life? Instrumental variables
methods instruct law enforcement authorities in how best to respond to domestic abuse. Wielding
econometric tools with skill and confidence, Mastering 'Metrics uses data and statistics to illuminate the
path from cause to effect. Shows why econometrics is important Explains econometric research through
humorous and accessible discussion Outlines empirical methods central to modern econometric practice
Works through interesting and relevant real-world examples
Dynamic Economic Analysis - Gerhard Sorger 2015-02-12
Focusing on deterministic models in discrete time, this concise yet rigorous textbook provides a clear and
systematic introduction to the theory and application of dynamic economic models. It guides students
through the most popular model structures and solution concepts, from the simplest dynamic economic
models through to complex problems of optimal policy design in dynamic general equilibrium frameworks.
Chapters feature theorems and practical hints, and seventy-five worked examples highlight the various
methods and results that can be applied in dynamic economic models. Notation and formulation is uniform
throughout, so students can easily discern the similarities and differences between various model classes.
Chapters include more than sixty exercises for students to self-test their analytical skills, and passwordprotected solutions are available for instructors on the companion website. Assuming no prior knowledge of
dynamic economic analysis or dynamic optimization, this textbook is ideal for advanced students in
economics.
Mathematical Methods and Models for Economists - Angel de la Fuente 2000-01-28
A textbook for a first-year PhD course in mathematics for economists and a reference for graduate students

The GCC Banking Sector - Abdullah Al-Hassan 2010-04-01
In this paper, we analyze the evolution of the Gulf Cooperation Council (GCC) banking sectors in the six
member countries including ownership, concentration, cross-border linkages, balance sheet exposures and
risks, recent trends in credit growth, and financial soundness. We identify risks to the banking sector's
financial stability in the context of the current global crisis and their mitigating factors.
Essentials of Applied Econometrics - Aaron D. Smith 2016-11-08
Essentials of Applied Econometrics prepares students for a world in which more data surround us every day
and in which econometric tools are put to diverse uses. Written for students in economics and for
professionals interested in continuing an education in econometrics, this succinct text not only teaches best
practices and state-of-the-art techniques, but uses vivid examples and data obtained from a variety of real
world sources. The book’s emphasis on application uniquely prepares the reader for today’s econometric
work, which can include analyzing causal relationships or correlations in big data to obtain useful insights.
Applied Econometrics - Dimitrios Asteriou 2011-05-15
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
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in economics.
Macroeconomics - Wendy Carlin 2014-11-20
Carlin and Soskice integrate the financial system with a model of the macro-economy. In doing this, they
take account of the gaps in the mainstream model exposed by the financial crisis and the Eurozone crisis.
This equips the reader with a realistic modelling framework to analyse the economy both in crisis times and
in periods of stability.
Econometrics by Example - Damodar Gujarati 2017-09-16
The second edition of this bestselling textbook retains its unique learning-by-doing approach to
econometrics. Rather than relying on complex theoretical discussions and complicated mathematics, this
book explains econometrics from a practical point of view by walking the student through real-life
examples, step by step. Damodar Gujarati's clear, concise, writing style guides students from model
formulation, to estimation and hypothesis-testing, through to post-estimation diagnostics. The basic
statistics needed to follow the book are covered in an appendix, making the book a flexible and selfcontained learning resource. The textbook is ideal for undergraduate students in economics, business,
marketing, finance, operations research and related disciplines. It is also intended for students in MBA
programs across the social sciences, and for researchers in business, government and research
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organizations who require econometrics. New to this Edition: - Two brand new chapters on Quantile
Regression Modeling and Multivariate Regression Models. - Two further additional chapters on hierarchical
linear regression models and bootstrapping are available on the book's website - New extended examples
accompanied by real-life data - New student exercises at the end of each chapter
Time Series Econometrics - John D. Levendis 2019-01-31
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.
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