
UNISA9963842170033161. Record Nr.

Titolo By the Ksng [sic]: A proclamation. James R [[electronic resource] ] :
Whereas we are informed, that upon the noise of a sudden invasion
intended by the Prince of Orange to be made into this our kingdom of
Ireland, .

Pubbl/distr/stampa Dublin, : Printed by Andrew Crook and Samuel Helsham, assigns of
Benjamin Tooke printer to the King's most excellent Majesty; and are to
be sold at at his Majesties printing-house on Ormonde-Key, and the
Colledge-Arms in Castle-street., 1689

Descrizione fisica 1 sheet ([2] p.)

Altri autori (Persone) James, King of England,  <1633-1701.>

Soggetti Ireland History War of 1689-1691 Early works to 1800
Great Britain History James II, 1685-1688 Early works to 1800

Lingua di pubblicazione Inglese

Formato

Livello bibliografico

Note generali Title from caption title and opening lines of text.
"Given at our court at Dublin-Castle the 25th. day of March 1689.".
Arms 186.
Reproduction of original in the British Library.

Sommario/riassunto eebo-0018

Materiale a stampa

Monografia



UNINA99104380725033212. Record Nr.

Titolo Recent advances and future directions in causality, prediction, and
specification analysis : essays in honor of Halbert L. White Jr. / /
Xiaohong Chen, Norman R.  Swanson, editors

Pubbl/distr/stampa New York, : Springer, 2012, c2013

ISBN 1-4614-1653-1

Descrizione fisica 1 online resource (xxxiii, 560 pages) : illustrations, portraits

Altri autori (Persone) ChenXiaohong
SwansonNorman R

Disciplina 621.382
621.382/2

Soggetti Econometrics - Asymptotic theory
Causation
Prediction theory

Lingua di pubblicazione Inglese

Formato

Livello bibliografico

Note generali Description based upon print version of record.

Nota di bibliografia

Nota di contenuto

Includes bibliographical references and index.

Improving U.S. GDP measurement : a forecast combination perspective
/ S. Boragan Aruoba ... [et al.] -- Identification without exogeneity
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selection : over rolling windows / Atsushi Inoue, Barbara Rossi and Lu
Jin -- Estimating misspecified moment inequality models / Hiroaki
Kaido and Halbert White -- Model adequacy checks for discrete choice
dynamic models / Igor Kheifets and Carlos Velasco -- On long-run
covariance matrix estimation with the truncated flat kernel / Chang-
Ching Lin and Shinichi Sataka -- Predictability and specification in
models of exchange rate determination / Esfandiar Maasoumi and
Levent Bulut -- Thirty years of heteroskedsticity-robust inference /
James G. MacKinnon -- Smooth constrained frontier analysis /
Christopher F. Parmeter and Jeffrey S. Racine -- No VaS
transformations : flexible inference for volatility forecasting / Dimitris
N. Politis and Dimitrios D. Thomakos -- Regression efficacy and the
curse of dimensionality / Maxwell B. Stinchcombe and David M.
Drukker.
This book is a collection of articles that present the most recent cutting
edge results on specification and estimation of economic models
written by a number of the world’s foremost leaders in the fields of
theoretical and methodological econometrics. Recent advances in
asymptotic approximation theory, including the use of higher order
asymptotics for things like estimator bias correction, and the use of
various expansion and other theoretical tools for the development of
bootstrap techniques designed for implementation when carrying out
inference are at the forefront of theoretical development in the field of
econometrics. One important feature of these advances in the theory of
econometrics is that they are being seamlessly and almost immediately
incorporated into the “empirical toolbox” that applied practitioners use
when actually constructing models using data, for the purposes of both
prediction and policy analysis and the more theoretically targeted
chapters in the book will discuss these developments. Turning now to
empirical methodology, chapters on prediction methodology will focus
on macroeconomic and financial applications, such as the construction
of diffusion index models for forecasting with very large numbers of
variables, and the construction of data samples that result in optimal
predictive accuracy tests when comparing alternative prediction
models. Chapters carefully outline how applied practitioners can
correctly implement the latest theoretical refinements in model
specification in order to “build” the best models using large-scale and
traditional datasets, making the book of interest to a broad readership
of economists from theoretical econometricians to applied economic
practitioners.


