The Refinement of Econometric Estimation and Test Procedures: Finite Sample and Asymptotic... Book A VK91LU1CYS

The Refinement of Econometric
Estimation and Test Procedures:
Finite Sample and Asymptotic
Analysis (Paperback)

The Refinement of
Econometric Estimation
and Test Procedures

By -

AT A p'l-:”-‘-:‘;i CAMBRIDGE UNIVERSITY PRESS, United Kingdom, 2012.

and Elias Teavalis Paperback. Book Condition: New. 226 x 150 mm. Language:
English Brand New Book ***** Print on Demand *****.The small
sample properties of estimators and tests are frequently too
complex to be useful or are unknown. Much econometric
theory is therefore developed for very large or asymptotic
samples where it is assumed that the behaviour of estimators
and tests will adequately represent their properties in small
samples. Refined asymptotic methods adopt an intermediate
position by providing improved approximations to small
sample behaviour using asymptotic expansions. Dedicated to
the memory of Michael Magdalinos, whose work is a major
contribution to this area, this book contains chapters directly
concerned with refined asymptotic methods. In addition, there
are chapters focusing on new asymptotic results; the
exploration through simulation of the small sample behaviour
of estimators and tests in panel data models; and
improvements in methodology. With contributions from
leading econometricians, this collection will be essential
reading for researchers and graduate students concerned with
the use of asymptotic methods in econometric analysis.
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Reviews

A top quality ebook and the typeface used was interesting to read through. It is rally intriguing throgh reading through
period. You wont feel monotony at anytime of the time (that's what catalogues are for relating to when you ask me).
-- Estelle Donnelly

This is actually the greatest pdf i have got go through until now. Indeed, it can be perform, nevertheless an amazing
and interesting literature. Its been designed in an extremely simple way and is particularly only following i finished
reading this ebook where really modified me, affect the way in my opinion.

-- Jacey Simonis
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