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Policymakers and business practitioners are eager to gain access to
reliable information on the state of the economy for timely decision
making. More so now than ever. Traditional economic indicators have
been criticized for delayed reporting, out-of-date methodology, and
neglecting some aspects of the economy. Recent advances in
economic theory, econometrics, and information technology have
fueled research in building broader, more accurate, and higherfrequency economic indicators. This volume contains contributions
from a group of prominent economists who address alternative
economic indicators, including indicators in the financial market,
indicators for business cycles, and indicators of economic uncertainty.
A cutting-edge graduate-level textbook on the macroeconomics of
international trade Combining theoretical models and data in ways
unimaginable just a few years ago, open economy macroeconomics
has experienced enormous growth over the past several decades. This
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rigorous and self-contained textbook brings graduate students,
scholars, and policymakers to the research frontier and provides the
tools and context necessary for new research and policy proposals.
Martín Uribe and Stephanie Schmitt-Grohé factor in the discipline's
latest developments, including major theoretical advances in
incorporating financial and nominal frictions into microfounded
dynamic models of the open economy, the availability of macro- and
microdata for emerging and developed countries, and a revolution in
the tools available to simulate and estimate dynamic stochastic
models. The authors begin with a canonical general equilibrium model
of an open economy and then build levels of complexity through the
coverage of important topics such as international business-cycle
analysis, financial frictions as drivers and transmitters of business
cycles and global crises, sovereign default, pecuniary externalities,
involuntary unemployment, optimal macroprudential policy, and the
role of nominal rigidities in shaping optimal exchange-rate policy.
Based on courses taught at several universities, Open Economy
Macroeconomics is an essential resource for students, researchers,
and practitioners. Detailed exploration of international business-cycle
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analysis Coverage of financial frictions as drivers and transmitters of
business cycles and global crises Extensive investigation of nominal
rigidities and their role in shaping optimal exchange-rate policy Other
topics include fixed exchange-rate regimes, involuntary
unemployment, optimal macroprudential policy, and sovereign default
and debt sustainability Chapters include exercises and replication
codes
This is a print on demand edition of a hard to find publication.
Explores whether sufficient data exists to examine the temporal and
spatial relationships that existed in terrorist group planning, and if
so, could patterns of preparatory conduct be identified? About onehalf of the terrorists resided, planned, and prepared for terrorism
relatively close to their eventual target. The terrorist groups existed
for 1,205 days from the first planning meeting to the date of the
actual/planned terrorist incident. The planning process for specific
acts began 2-3 months prior to the terrorist incident. This study
examined selected terrorist groups/incidents in the U.S. from
1980-2002. It provides for the potential to identify patterns of
conduct that might lead to intervention prior to the commission of the
Page 3/35

Access Free Economic Forecasting Graham Elliott Allan Timmermann
actual terrorist incidents. Illustrations.
Global Production is the first book to provide a fully comprehensive
overview of the complicated issues facing multinational companies
and their global sourcing strategies. Few international trade
transactions today are based on the exchange of finished goods;
rather, the majority of transactions are dominated by sales of
individual components and intermediary services. Many firms
organize global production around offshoring parts, components, and
services to producers in distant countries, and contracts are drawn up
specific to the parties and distinct legal systems involved. Pol Antràs
examines the contractual frictions that arise in the international
system of production and how these frictions influence the world
economy. Antràs discusses the inevitable complications that develop
in contract negotiation and execution. He provides a unified
framework that sheds light on the factors helping global firms
determine production locations and other organizational choices.
Antràs also implements a series of systematic empirical tests, based
on recent data from the U.S. Customs and Census Offices, which
demonstrate the relevance of contractual factors in global production
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decisions. Using an integrated approach, Global Production is an
excellent resource for researchers, graduate students, and advanced
undergraduates interested in the inner workings of international
economics and trade.
Handbook of Economic Forecasting
Nonparametric Econometric Methods and Application
My Adventures with Your Money
Applied Economic Forecasting Using Time Series Methods
Quantifying Systemic Risk
Public Finance Through the Lens of Behavioral Economics
Practices used to address economic forecasting problems have undergone substantial changes over
recent years. We review how such changes have influenced the ways in which a range of
forecasting questions are being addressed. We also discuss the promises and challenges arising from
access to big data. Finally, we review empirical evidence and experience accumulated from the use
of forecasting methods to a range of economic and financial variables.
The first book of its kind: a fascinating and entertaining examination of hedge funds today
Shortlisted for the Financial Times/Goldman Sachs Business Book of the Year Award The New
York Times bestseller
By his early thirties, Paul Allen was a world-famous billionaire-and that was just the beginning. In
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2007 and 2008, Time named Paul Allen, the cofounder of Microsoft, one of the hundred most
influential people in the world. Since he made his fortune, his impact has been felt in science,
technology, business, medicine, sports, music, and philanthropy. His passion, curiosity, and
intellectual rigor-combined with the resources to launch and support new initiatives-have literally
changed the world. In 2009 Allen discovered that he had lymphoma, lending urgency to his desire to
share his story for the first time. In this classic memoir, Allen explains how he has solved problems,
what he's learned from his many endeavors-both the triumphs and the failures-and his compelling
vision for the future. He reflects candidly on an extraordinary life. The book also features
previously untold stories about everything from the true origins of Microsoft to Allen's role in the
dawn of private space travel (with SpaceShipOne) and in discoveries at the frontiers of brain
science. With honesty, humor, and insight, Allen tells the story of a life of ideas made real.
'Natural Resources: Neither Course nor Destiny' brings together a variety of analytical perspectives,
ranging from econometric analyses of economic growth to historical studies of successful
development experiences in countries with abundant natural resources. The evidence suggests that
natural resources are neither a curse nor destiny. Natural resources can actually spur economic
development when combined with the accumulation of knowledge for economic innovation.
Furthermore, natural resource abundance need not be the only determinant of the structure of trade
in developing countries. In fact, the accumulation of knowledge, infrastructure, and the quality of
governance all seem to determine not only what countries produce and export, but also how firms
and workers produce any good.
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Alternative Economic Indicators
Firms, Contracts, and Trade Structure
The Oxford Handbook of Economic Forecasting
Forecasting for Economics and Business
Forecasting in Economics and Finance
Superforecasting
We propose a new approach to test the full-information rational
expectations hypothesis which can identify whether rejections of the
arise from information rigidities. This approach quantifies the
economic significance of departures from the and the underlying
degree of information rigidity. Applying this approach to U.S. and
international data of professional forecasters and other agents
yields pervasive evidence consistent with the presence of information
rigidities. These results therefore provide a set of stylized facts
which can be used to calibrate imperfect information models. Finally,
we document evidence of state-dependence in the expectations
formation process.
The world-renowned economist offers "dourly irreverent analyses of
financial debacle from the tulip craze of the seventeenth century to
the recent plague of junk bonds." —The Atlantic. With incomparable
wisdom, skill, and wit, world-renowned economist John Kenneth
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Galbraith traces the history of the major speculative episodes in our
economy over the last three centuries. Exposing the ways in which
normally sane people display reckless behavior in pursuit of profit,
Galbraith asserts that our "notoriously short" financial memory is
what creates the conditions for market collapse. By recognizing these
signs and understanding what causes them we can guard against future
recessions and have a better hold on our country's (and our own)
financial destiny.
An essential introduction to one of the most timely and important
subjects in economics International Macroeconomics presents a
rigorous and theoretically elegant treatment of real-world
international macroeconomic problems, incorporating the latest
economic research while maintaining a microfounded, optimizing, and
dynamic general equilibrium approach. This one-of-a-kind textbook
introduces a basic model and applies it to fundamental questions in
international economics, including the determinants of the current
account in small and large economies, processes of adjustment to
shocks, the determinants of the real exchange rate, the role of fixed
and flexible exchange rates in models with nominal rigidities, and
interactions between monetary and fiscal policy. The book confronts
theoretical predictions using actual data, highlighting both the
power and limits of given theories and encouraging critical thinking.
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Provides a rigorous and elegant treatment of fundamental questions in
international macroeconomicsBrings undergraduate and master’s
instruction in line with modern economic researchFollows a
microfounded, optimizing, and dynamic general equilibrium
approachAddresses fundamental questions in international economics,
such as the role of capital controls in the presence of financial
frictions and balance-of-payments crisesUses real-world data to test
the predictions of theoretical modelsFeatures a wealth of exercises
at the end of each chapter that challenge students to hone their
theoretical skills and scrutinize the empirical relevance of
modelsAccompanied by a website with lecture slides for every chapter
In the aftermath of the recent financial crisis, the federal
government has pursued significant regulatory reforms, including
proposals to measure and monitor systemic risk. However, there is
much debate about how this might be accomplished quantitatively and
objectively—or whether this is even possible. A key issue is
determining the appropriate trade-offs between risk and reward from a
policy and social welfare perspective given the potential negative
impact of crises. One of the first books to address the challenges of
measuring statistical risk from a system-wide persepective,
Quantifying Systemic Risk looks at the means of measuring systemic
risk and explores alternative approaches. Among the topics discussed
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are the challenges of tying regulations to specific quantitative
measures, the effects of learning and adaptation on the evolution of
the market, and the distinction between the shocks that start a
crisis and the mechanisms that enable it to grow.
Natural Resources, Neither Curse nor Destiny
The ASCE Standardized Reference Evapotranspiration Equation
Rethinking American National Security Strategy
Information Rigidity and the Expectations Formation Process
Globalisation, Transport and the Environment
The Economics of Digitization

An accessible, contemporary introduction to the methods for determining cause and
effect in the social sciences "Causation versus correlation has been the basis of
arguments--economic and otherwise--since the beginning of time. Causal Inference: The
Mixtape uses legit real-world examples that I found genuinely thought-provoking. It's
rare that a book prompts readers to expand their outlook; this one did for me."--Marvin
Young (Young MC) Causal inference encompasses the tools that allow social scientists to
determine what causes what. In a messy world, causal inference is what helps establish
the causes and effects of the actions being studied--for example, the impact (or lack
thereof) of increases in the minimum wage on employment, the effects of early childhood
education on incarceration later in life, or the influence on economic growth of
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introducing malaria nets in developing regions. Scott Cunningham introduces students
and practitioners to the methods necessary to arrive at meaningful answers to the
questions of causation, using a range of modeling techniques and coding instructions for
both the R and the Stata programming languages.
This Task Committee report provides standardized equations for calculating reference
evapotranspiration (ET) from weather data and procedures for quality assessment and
control of weather data. The purpose of the standardized reference ET equation and
calculation procedures is to bring commonality to the calculation of reference ET and to
provide a standardized basis for determining or transferring crop coefficients for
agriculture and landscape use. The basis of the standardized reference ET equation is the
ASCE Penman-Monteith (ASCE-PM) method Manual 70. Along with applications for
the ASCE-PM method, this report includes recommended calculations for vapor pressure,
net radiation and wind speed adjustment, and guidelines on assessing weather data
integrity and estimating values for missing data. The development of this standardized
report by the Environmental and Water Resources Committee (EWRI) of ASCE, was
made at the request of, and has been endorsed by, the Irrigation Association.
For junior/senior undergraduates in a variety of fields such as economics, business
administration, applied mathematics and statistics, and for graduate students in
quantitative masters programs such as MBA and MA/MS in economics. A studentPage 11/35
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friendly approach to understanding forecasting. Knowledge of forecasting methods is
among the most demanded qualifications for professional economists, and business
people working in either the private or public sectors of the economy. The general aim of
this textbook is to carefully develop sophisticated professionals, who are able to critically
analyze time series data and forecasting reports because they have experienced the merits
and shortcomings of forecasting practice.
Argues that public finance--the study of the government's role in economics--should
incorporate principles from behavior economics and other branches of psychology.
Essays in Honor of Robert Engle
Pre-Incident Indicators of Terrorist Incidents
In the Long Run We Are All Dead
Discovering Artificial Economics
The Economics of Sovereign Debt and Default
Keynesianism, Political Economy, and Revolution
For better or worse, museums are changing from forbidding
bastions of rare art into audience-friendly institutions that
often specialize in “blockbuster” exhibitions designed to draw
crowds. But in the midst of this sea change, one largely
unanswered question stands out: “What makes a great exhibition?”
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Some of the world’s leading curators and art historians try to
answer this question here, as they examine the elements of a
museum exhibition from every angle. What Makes a Great
Exhibition? investigates the challenges facing American and
European contemporary art in particular, exploring such issues
as group exhibitions, video and craft, and the ways that
architecture influences the nature of the exhibitions under its
roof. The distinguished contributors address diverse topics,
including Studio Museum in Harlem director Thelma Golden’s
examination of ethnically-focused exhibitions; and Robert Storr,
director of the 2007 Venice Biennale and formerly of the Museum
of Modern Art, on the meaning of “exhibition and
“exhibitionmaker.” A thought-provoking volume on the practice of
curatorial work and the mission of modern museums, What Makes A
Great Exhibition? will be indispensable reading for all art
professionals and scholars working today.
Sustaining security : rethinking American national security
strategy / Jeremi Suri and Benjamin Valentino -- Dollar
diminution and new macroeconomic constraints on American power /
Jonathan Kirshner -- Does American military power attract
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foreign investment? / Daniel Drezner and Nancy Hite-Rubin -Preserving national strength in a period of fiscal restraint /
Cindy Williams -- State finance and national power : Great
Britain, China, and the United States in historical perspective
/ Jeremi Suri -- Reforming American power : civilian national
security institutions in the early cold war and beyond / William
Inboden -- To starve an army : how great power armies respond to
austerity / John W. Hall -- Climate change and US national
security : sustaining security amidst unsustainability / Joshua
William Busby -- At home abroad : public attitudes towards
America's overseas commitments / Benjamin Valentino -- The right
choice for NATO / William Wohlforth -- The United States and the
Middle East : interests, risks, and costs / Daniel Byman and
Sara Bjerg Moller -- Keep, toss, or fix? : assessing US
alliances in East Asia / Jennifer Lind -- Terminating the
interminable? / Sumit Ganguly -- Neutralization as a sustainable
approach to Afghanistan / Audrey Kurth Cronin -- Conclusion /
Jeremi Suri and Benjamin Valentino
Tools to improve decision making in an imperfect world This
publication provides readers with a thorough understanding
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ofBayesian analysis that is grounded in the theory of inference
andoptimal decision making. Contemporary Bayesian Econometrics
andStatistics provides readers with state-of-the-art
simulationmethods and models that are used to solve complex realworldproblems. Armed with a strong foundation in both theory
andpractical problem-solving tools, readers discover how to
optimizedecision making when faced with problems that involve
limited orimperfect data. The book begins by examining the
theoretical and mathematicalfoundations of Bayesian statistics
to help readers understand howand why it is used in problem
solving. The author then describeshow modern simulation methods
make Bayesian approaches practicalusing widely available
mathematical applications software. Inaddition, the author
details how models can be applied to specificproblems,
including: * Linear models and policy choices * Modeling with
latent variables and missing data * Time series models and
prediction * Comparison and evaluation of models The publication
has been developed and fine- tuned through a decadeof classroom
experience, and readers will find the author'sapproach very
engaging and accessible. There are nearly 200examples and
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exercises to help readers see how effective use ofBayesian
statistics enables them to make optimal decisions. MATLAB?and R
computer programs are integrated throughout the book.
Anaccompanying Web site provides readers with computer code for
manyexamples and datasets. This publication is tailored for
research professionals who useeconometrics and similar
statistical methods in their work. Withits emphasis on practical
problem solving and extensive use ofexamples and exercises, this
is also an excellent textbook forgraduate-level students in a
broad range of fields, includingeconomics, statistics, the
social sciences, business, and publicpolicy.
The Cult of Statistical Significance shows, field by field, how
"statistical significance," a technique that dominates many
sciences, has been a huge mistake. The authors find that
researchers in a broad spectrum of fields, from agronomy to
zoology, employ testing that doesn't "test" and estimating that
doesn't "estimate". The facts will startle the outside reader:
how could a group of brilliant scientists wander so far from
scientific magnitudes? This study will encourage scientists who
want to know how to get the statistical sciences back on track
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and fulfill their quantitative promise. The book shows for the
first time how wide the disaster is, and how bad for science,
and it traces the problem to its historical, sociological, and
philosophical roots.
International Macroeconomics
Economic Forecasting
How the Standard Error Costs Us Jobs, Justice, and Lives
Causal Inference
Wealth and Want
Contemporary Bayesian Econometrics and Statistics
This book provides a clear and authoritative introduction to the theory of
buildings, a topic of central importance to mathematicians interested in the
geometric aspects of group theory. Its detailed presentation makes it suitable
for graduate students as well as specialists. Richard Weiss begins with an
introduction to Coxeter groups and goes on to present basic properties of
arbitrary buildings before specializing to the spherical case. Buildings are
described throughout in the language of graph theory. The Structure of
Spherical Buildings includes a reworking of the proof of Jacques Tits's Theorem
4.1.2. upon which Tits's classification of thick irreducible spherical buildings of
rank at least three is based. In fact, this is the first book to include a proof of this
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famous result since its original publication. Theorem 4.1.2 is followed by a
systematic study of the structure of spherical buildings and their automorphism
groups based on the Moufang property. Moufang buildings of rank two were
recently classified by Tits and Weiss. The last chapter provides an overview of
the classification of spherical buildings, one that reflects these and other
important developments.
Economic forecasting involves choosing simple yet robust models to best
approximate highly complex and evolving data-generating processes. This
poses unique challenges for researchers in a host of practical forecasting
situations, from forecasting budget deficits and assessing financial risk to
predicting inflation and stock market returns. Economic Forecasting presents a
comprehensive, unified approach to assessing the costs and benefits of
different methods currently available to forecasters. This text approaches
forecasting problems from the perspective of decision theory and estimation,
and demonstrates the profound implications of this approach for how we
understand variable selection, estimation, and combination methods for
forecasting models, and how we evaluate the resulting forecasts. Both Bayesian
and non-Bayesian methods are covered in depth, as are a range of cutting-edge
techniques for producing point, interval, and density forecasts. The book
features detailed presentations and empirical examples of a range of
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forecasting methods and shows how to generate forecasts in the presence of
large-dimensional sets of predictor variables. The authors pay special attention
to how estimation error, model uncertainty, and model instability affect
forecasting performance. Presents a comprehensive and integrated approach to
assessing the strengths and weaknesses of different forecasting methods
Approaches forecasting from a decision theoretic and estimation perspective
Covers Bayesian modeling, including methods for generating density forecasts
Discusses model selection methods as well as forecast combinations Covers a
large range of nonlinear prediction models, including regime switching models,
threshold autoregressions, and models with time-varying volatility Features
numerous empirical examples Examines the latest advances in forecast
evaluation Essential for practitioners and students alike
This book looks in detail at how globalisation has affected activity levels in
maritime shipping, aviation, and road and rail freight, and assesses the impact
that changes in activity levels have had on the environment.
In Volatility and Correlation 2nd edition: The Perfect Hedger and the Fox,
Rebonato looks at derivatives pricing from the angle of volatility and correlation.
With both practical and theoretical applications, this is a thorough update of the
highly successful Volatility & Correlation – with over 80% new or fully reworked
material and is a must have both for practitioners and for students. The new and
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updated material includes a critical examination of the ‘perfect-replication’
approach to derivatives pricing, with special attention given to exotic options; a
thorough analysis of the role of quadratic variation in derivatives pricing and
hedging; a discussion of the informational efficiency of markets in commonlyused calibration and hedging practices. Treatment of new models including
Variance Gamma, displaced diffusion, stochastic volatility for interest-rate
smiles and equity/FX options. The book is split into four parts. Part I deals with a
Black world without smiles, sets out the author’s ‘philosophical’ approach and
covers deterministic volatility. Part II looks at smiles in equity and FX worlds. It
begins with a review of relevant empirical information about smiles, and
provides coverage of local-stochastic-volatility, general-stochastic-volatility,
jump-diffusion and Variance-Gamma processes. Part II concludes with an
important chapter that discusses if and to what extent one can dispense with an
explicit specification of a model, and can directly prescribe the dynamics of the
smile surface. Part III focusses on interest rates when the volatility is
deterministic. Part IV extends this setting in order to account for smiles in a
financially motivated and computationally tractable manner. In this final part the
author deals with CEV processes, with diffusive stochastic volatility and with
Markov-chain processes. Praise for the First Edition: “In this book, Dr Rebonato
brings his penetrating eye to bear on option pricing and hedging.... The book is a
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must-read for those who already know the basics of options and are looking for
an edge in applying the more sophisticated approaches that have recently been
developed.” —Professor Ian Cooper, London Business School “Volatility and
correlation are at the very core of all option pricing and hedging. In this book,
Riccardo Rebonato presents the subject in his characteristically elegant and
simple fashion...A rare combination of intellectual insight and practical common
sense.” —Anthony Neuberger, London Business School
The Identification of Behavioral, Geographic and Temporal Patterns of
Preparatory Conduct
Improving Decisions About Health, Wealth, and Happiness
Volatility and Correlation
Sustainable Security
Policy and Choice
A Memoir by the Cofounder of Microsoft

Now available: Nudge: The Final Edition The original edition of the
multimillion-copy New York Times bestseller by the winner of the
Nobel Prize in Economics, Richard H. Thaler, and Cass R. Sunstein: a
revelatory look at how we make decisions—for fans of Malcolm
Gladwell’s Blink, Charles Duhigg’s The Power of Habit, James Clear’s
Atomic Habits, and Daniel Kahneman’s Thinking, Fast and Slow
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Named a Best Book of the Year by The Economist and the Financial
Times Every day we make choices—about what to buy or eat, about
financial investments or our children’s health and education, even
about the causes we champion or the planet itself. Unfortunately, we
often choose poorly. Nudge is about how we make these choices and
how we can make better ones. Using dozens of eye-opening examples
and drawing on decades of behavioral science research, Nobel Prize
winner Richard H. Thaler and Harvard Law School professor Cass R.
Sunstein show that no choice is ever presented to us in a neutral way,
and that we are all susceptible to biases that can lead us to make bad
decisions. But by knowing how people think, we can use sensible
“choice architecture” to nudge people toward the best decisions for
ourselves, our families, and our society, without restricting our
freedom of choice.
By most accounts, China has quickly grown into the second largest
economy in the world. In this controversial new book, Subramanian
argues that China has already become the most economically
dominant country in the world in terms of wealth, trade and finance.
Its dominance and eclipsing of US global economic power is more
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imminent, more broad-based and larger in magnitude than anyone has
anticipated. Subramanian compares the economic dominance of China
with that of the two previous economic superpowers--the United States
and the United Kingdom--and highlights similarities and differences.
One corollary is that the fundamentals are strong for the Chinese
currency to replace the dollar as the world's reserve currency. The
final chapter forecasts how the international economic system is likely
to evolve as a result of Chinese dominance.
Economic forecasting is a key ingredient of decision making both in
the public and in the private sector. Because economic outcomes are
the result of a vast, complex, dynamic and stochastic system,
forecasting is very difficult and forecast errors are unavoidable.
Because forecast precision and reliability can be enhanced by the use
of proper econometric models and methods, this innovative book
provides an overview of both theory and applications. Undergraduate
and graduate students learning basic and advanced forecasting
techniques will be able to build from strong foundations, and
researchers in public and private institutions will have access to the
most recent tools and insights. Readers will gain from the frequent
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examples that enhance understanding of how to apply techniques, first
by using stylized settings and then by real data applications--focusing
on macroeconomic and financial topics. This is first and foremost a
book aimed at applying time series methods to solve real-world
forecasting problems. Applied Economic Forecasting using Time
Series Methods starts with a brief review of basic regression analysis
with a focus on specific regression topics relevant for forecasting,
such as model specification errors, dynamic models and their
predictive properties as well as forecast evaluation and combination.
Several chapters cover univariate time series models, vector
autoregressive models, cointegration and error correction models, and
Bayesian methods for estimating vector autoregressive models. A
collection of special topics chapters study Threshold and Smooth
Transition Autoregressive (TAR and STAR) models, Markov switching
regime models, state space models and the Kalman filter, mixed
frequency data models, nowcasting, forecasting using large datasets
and, finally, volatility models. There are plenty of practical
applications in the book and both EViews and R code are available
online.
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The highly prized ability to make financial plans with some certainty
about the future comes from the core fields of economics. In recent
years the availability of more data, analytical tools of greater
precision, and ex post studies of business decisions have increased
demand for information about economic forecasting. Volumes 2A and
2B, which follows Nobel laureate Clive Granger's Volume 1 (2006),
concentrate on two major subjects. Volume 2A covers innovations in
methodologies, specifically macroforecasting and forecasting financial
variables. Volume 2B investigates commercial applications, with
sections on forecasters' objectives and methodologies. Experts provide
surveys of a large range of literature scattered across applied and
theoretical statistics journals as well as econometrics and empirical
economics journals. The Handbook of Economic Forecasting Volumes
2A and 2B provide a unique compilation of chapters giving a coherent
overview of forecasting theory and applications in one place and with
up-to-date accounts of all major conceptual issues. Focuses on
innovation in economic forecasting via industry applications Presents
coherent summaries of subjects in economic forecasting that stretch
from methodologies to applications Makes details about economic
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forecasting accessible to scholars in fields outside economics
More Money Than God
The Perfect Hedger and the Fox
The Structure of Spherical Buildings
Volatility and Time Series Econometrics
How Agents Learn And Economies Evolve
Open Economy Macroeconomics
An integrated approach to the economics of sovereign
default Fiscal crises and sovereign default repeatedly
threaten the stability and growth of economies around the
world. Mark Aguiar and Manuel Amador provide a unified and
tractable theoretical framework that elucidates the key
economics behind sovereign debt markets, shedding light on
the frictions and inefficiencies that prevent the smooth
functioning of these markets, and proposing sensible
approaches to sovereign debt management. The Economics of
Sovereign Debt and Default looks at the core friction
unique to sovereign debt—the lack of strong legal
enforcement—and goes on to examine additional frictions
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such as deadweight costs of default, vulnerability to runs,
the incentive to “dilute” existing creditors, and sovereign
debt’s distortion of investment and growth. The book uses
the tractable framework to isolate how each additional
friction affects the equilibrium outcome, and illustrates
its counterpart using state-of-the-art computational
modeling. The novel approach presented here contrasts the
outcome of a constrained efficient allocation—one chosen to
maximize the joint surplus of creditors and government—with
the competitive equilibrium outcome. This allows for a
clear analysis of the extent to which equilibrium prices
efficiently guide the government’s debt and default
decisions, and of what drives divergences with the
efficient outcome. Providing an integrated approach to
sovereign debt and default, this incisive and authoritative
book is an ideal resource for researchers and graduate
students interested in this important topic.
There exist eight reliable ways to increase poverty and the
United States is now pursuing seven of them, according to
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Lebergott. His provocative examination of income and wealth
in this country reveals the impossibility of ending poverty
permanently without changing American capitalism beyond
recognition. Originally published in 1976. The Princeton
Legacy Library uses the latest print-on-demand technology
to again make available previously out-of-print books from
the distinguished backlist of Princeton University Press.
These editions preserve the original texts of these
important books while presenting them in durable paperback
and hardcover editions. The goal of the Princeton Legacy
Library is to vastly increase access to the rich scholarly
heritage found in the thousands of books published by
Princeton University Press since its founding in 1905.
'Computers and held held devices are having a profound
economic impact, whether in corporate suites or the home.
the papers collected in this volume include some of the
most important works assessing the consequences of these
changes for both businesses and public policy.' - Josh
Lerner, Harvard Business School, US
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Robert Engle received the Nobel Prize for Economics in 2003
for his work in time series econometrics. This book
contains 16 original research contributions by some the
leading academic researchers in the fields of time series
econometrics, forecasting, volatility modelling, financial
econometrics and urban economics, along with historical
perspectives related to field of time series econometrics
more generally. Engle's Nobel Prize citation focuses on his
path-breaking work on autoregressive conditional
heteroskedasticity (ARCH) and the profound effect that this
work has had on the field of financial econometrics.
Several of the chapters focus on conditional
heteroskedasticity, and develop the ideas of Engle's Nobel
Prize winning work. Engle's work has had its most profound
effect on the modelling of financial variables and several
of the chapters use newly developed time series methods to
study the behavior of financial variables. Each of the 16
chapters may be read in isolation, but they all importantly
build on and relate to the seminal work by Nobel Laureate
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Robert F. Engle.
A Short History of Financial Euphoria
A Modern Approach
Demand Forecasting for Managers
Hedge Funds and the Making of the New Elite
A Simple Framework and New Facts
Global Production
A groundbreaking debunking of moderate attempts to resolve financial crises In the
ruins of the 2007–2008 financial crisis, self-proclaimed progressives the world over
clamored to resurrect the economic theory of John Maynard Keynes. The crisis
seemed to expose the disaster of small-state, free-market liberalization and
deregulation. Keynesian political economy, in contrast, could put the state back at
the heart of the economy and arm it with the knowledge needed to rescue us. But
what it was supposed to rescue us from was not so clear. Was it the end of
capitalism or the end of the world? For Keynesianism, the answer is both.
Keynesians are not and never have been out to save capitalism, but rather to save
civilization from itself. It is political economy, they promise, for the world in which
we actually live: a world in which prices are “sticky,” information is “asymmetrical,”
and uncertainty inescapable. In this world, things will definitely not take care of
themselves in the long run. Poverty is ineradicable, markets fail, and revolutions
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lead to tyranny. Keynesianism is thus modern liberalism’s most persuasive internal
critique, meeting two centuries of crisis with a proposal for capital without
capitalism and revolution without revolutionaries. If our current crises have
renewed Keynesianism for so many, it is less because the present is worth saving,
than because the future seems out of control. In that situation, Keynesianism is a
perfect fit: a faith for the faithless.
NEW YORK TIMES BESTSELLER • NAMED ONE OF THE BEST BOOKS OF THE
YEAR BY THE ECONOMIST “The most important book on decision making since
Daniel Kahneman's Thinking, Fast and Slow.”—Jason Zweig, The Wall Street Journal
Everyone would benefit from seeing further into the future, whether buying stocks,
crafting policy, launching a new product, or simply planning the week’s meals.
Unfortunately, people tend to be terrible forecasters. As Wharton professor Philip
Tetlock showed in a landmark 2005 study, even experts’ predictions are only
slightly better than chance. However, an important and underreported conclusion of
that study was that some experts do have real foresight, and Tetlock has spent the
past decade trying to figure out why. What makes some people so good? And can
this talent be taught? In Superforecasting, Tetlock and coauthor Dan Gardner offer
a masterwork on prediction, drawing on decades of research and the results of a
massive, government-funded forecasting tournament. The Good Judgment Project
involves tens of thousands of ordinary people—including a Brooklyn filmmaker, a
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retired pipe installer, and a former ballroom dancer—who set out to forecast global
events. Some of the volunteers have turned out to be astonishingly good. They’ve
beaten other benchmarks, competitors, and prediction markets. They’ve even
beaten the collective judgment of intelligence analysts with access to classified
information. They are "superforecasters." In this groundbreaking and accessible
book, Tetlock and Gardner show us how we can learn from this elite group. Weaving
together stories of forecasting successes (the raid on Osama bin Laden’s compound)
and failures (the Bay of Pigs) and interviews with a range of high-level decision
makers, from David Petraeus to Robert Rubin, they show that good forecasting
doesn’t require powerful computers or arcane methods. It involves gathering
evidence from a variety of sources, thinking probabilistically, working in teams,
keeping score, and being willing to admit error and change course.
Superforecasting offers the first demonstrably effective way to improve our ability
to predict the future—whether in business, finance, politics, international affairs, or
daily life—and is destined to become a modern classic.
Greater data availability has been coupled with developments in statistical theory
and economic theory to allow more elaborate and complicated models to be
entertained. These include factor models, DSGE models, restricted vector
autoregressions, and non-linear models.
Artificial intelligence (AI) has grown in presence in asset management and has
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revolutionized the sector in many ways. It has improved portfolio management,
trading, and risk management practices by increasing efficiency, accuracy, and
compliance. In particular, AI techniques help construct portfolios based on more
accurate risk and return forecasts and more complex constraints. Trading
algorithms use AI to devise novel trading signals and execute trades with lower
transaction costs. AI also improves risk modeling and forecasting by generating
insights from new data sources. Finally, robo-advisors owe a large part of their
success to AI techniques. Yet the use of AI can also create new risks and challenges,
such as those resulting from model opacity, complexity, and reliance on data
integrity.
What Makes a Great Exhibition?
The Cult of Statistical Significance
Artificial Intelligence in Asset Management
The Art and Science of Prediction
Idea Man
Nudge

Most decisions and plans in a firm require a forecast. Not
matching supply with demand can make or break any business,
and that's why forecasting is so invaluable. Forecasting can
appear as a frightening topic with many arcane equations to
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master. For this reason, the authors start out from the very
basics and provide a non-technical overview of common
forecasting techniques as well as organizational aspects of
creating a robust forecasting process. The book also
discusses how to measure forecast accuracy to hold people
accountable and guide continuous improvement. This book does
not require prior knowledge of higher mathematics,
statistics, or operations research. It is designed to serve
as a first introduction to the non-expert, such as a manager
overseeing a forecasting group, or an MBA student who needs
to be familiar with the broad outlines of forecasting
without specializing in it.
The present Special Issue collects a number of new
contributions both at the theoretical level and in terms of
applications in the areas of nonparametric and
semiparametric econometric methods. In particular, this
collection of papers that cover areas such as developments
in local smoothing techniques, splines, series estimators,
and wavelets will add to the existing rich literature on
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these subjects and enhance our ability to use data to test
economic hypotheses in a variety of fields, such as
financial economics, microeconomics, macroeconomics, labor
economics, and economic growth, to name a few.
Eclipse: Living in the Shadow of China's Economic Dominance

Page 35/35

Copyright : lsamp.coas.howard.edu

