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THE ECONOMETRIC ANALYSIS OF RECURRENT EVENTS IN
MACROECONOMICS AND FINANCE

Princeton University Press. Hardback. Book Condition: new. BRAND NEW, The Econometric Analysis of
Recurrent Events in Macroeconomics and Finance, Adrian Pagan, Donal Harding, The global financial crisis
highlighted the impact on macroeconomic outcomes of recurrent events like business and financial cycles,
highs and lows in volatility, and crashes and recessions. At the most basic level, such recurrent events can be
summarized using binary indicators showing if the event occurs or not. These indicators are constructed either
directly from data or indirectly through models. Because they are constructed, they have di@erent properties
than those arising in microeconometrics, and how one is to use them depends a lot on the method of
construction. This book presents the econometric methods necessary for the successful modeling of recurrent
events, providing valuable insights for policymakers, empirical researchers, and theorists. It explains why it is
inherently di@icult to forecast the onset of a recession in a way that provides useful guidance for active
stabilization policy, with the consequence that policymakers should place more emphasis on making the
economy robust to recessions. The book o@ers a range of econometric tools and techniques that researchers
can use to measure recurrent events, summarize their properties, and evaluate how e@ectively economic and
statistical models capture them. These methods also o@er insights for developing models that are consistent
with observed financial and real cycles. This book is an essential resource for students, academics, and
researchers at central banks and institutions such as the International Monetary Fund.
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Petrucci Library Press. Paperback. Book Condition: New. Paperback. 70 pages. Dimensions:
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flat major for the Christmas Vespers...
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C armilla
CreateSpace Independent Publishing Platform. Paperback. Book Condition: New. This item is
printed on demand. Paperback. 140 pages. Dimensions: 9.0in. x 6.0in. x 0.3in.Carmilla is a
Gothic novella by Joseph Sheridan Le Fanu. First published in...
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J o u rn ey  in  Sh ad es:  P o etry  in  L igh t an d  Dark                
GB Publishing.org, United Kingdom, 2013. Paperback. Book Condition: New. 203 x 127 mm.
Language: English . Brand New Book ***** Print on Demand *****.Surrey Life magazine, May
2015, TV presenter Juliette Foster: She writes with...
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M y stery  an d  th e Su p ern atu ral         
Wordsworth Editions Ltd. Paperback. Book Condition: New. Paperback. 464 pages.
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