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BRAND NEW, Handbook of Research Methods and Applications
in Empirical Macroeconomics, Nigar Hashimzade, M. A.
Thornton, This comprehensive Handbook presents the current
state of art in the theory and methodology of macroeconomic
data analysis. It is intended as a reference for graduate
students and researchers interested in exploring new
methodologies, but can also be employed as a graduate text.
The Handbook concentrates on the most important issues,
models and techniques for research in macroeconomics, and
highlights the core methodologies and their empirical
application in an accessible manner. Each chapter is largely
self-contained, whilst the comprehensive introduction provides
an overview of the key statistical concepts and methods. All of
the chapters include the essential references for each topic and
provide a sound guide for further reading. Topics covered
include unit roots, non-linearities and structural breaks, time
aggregation, forecasting, the Kalman filter, generalised
method of moments, maximum likelihood and Bayesian
estimation, vector autoregressive, dynamic stochastic general
equilibrium and dynamic panel models. Presenting the most
important models and techniques for empirical research, this
Handbook will appeal to students, researchers and academics
working in empirical macroeconomics and econometrics.
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R eviews

A very wonderful book with lucid and perfect answers. It is probably the most incredible book i have study. Its been
designed in an exceptionally simple way and is particularly just a;er i finished reading through this publication by
which in fact transformed me, alter the way in my opinion.
-- Ma cey Schneider  

Very good eBook and beneficial one. It generally is not going to price a lot of. I discovered this ebook from my i and
dad advised this book to learn.
-- Tyr el B a r tell     
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