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This book presents modern developments in time series econometrics that are
applied to macroeconomic and financial time series, bridging the gap between
methods and realistic applications. It presents the most important approaches to
the analysis of time series, which may be stationary or nonstationary. Modelling
and forecasting univariate time series is the starting point. For multiple stationary
time series, Granger causality tests and vector autogressive models are presented.
As the modelling of nonstationary uni- or multivariate time series is most
important for real applied work, unit root and cointegration analysis as well as
vector error correction models are a central topic. Tools for analysing
nonstationary data are then transferred to the panel framework. Modelling the
(multivariate) volatility of financial time series with autogressive conditional
heteroskedastic models is also treated.
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Editorial Review

From the Back Cover

This book presents modern developments in time series econometrics that are applied to macroeconomic and
financial time series, bridging the gap between methods and realistic applications. It presents the most
important approaches to the analysis of time series, which may be stationary or nonstationary. Modelling and
forecasting univariate time series is the starting point. For multiple stationary time series, Granger causality
tests and vector autogressive models are presented. As the modelling of nonstationary uni- or multivariate
time series is most important for real applied work, unit root and cointegration analysis as well as vector
error correction models are a central topic. Tools for analysing nonstationary data are then transferred to the
panel framework. Modelling the (multivariate) volatility of financial time series with autogressive
conditional heteroskedastic models is also treated.

 

Users Review

From reader reviews:

Rosa Johnson:

Your reading 6th sense will not betray anyone, why because this Introduction to Modern Time Series
Analysis (Springer Texts in Business and Economics) book written by well-known writer who really knows
well how to make book that could be understand by anyone who else read the book. Written within good
manner for you, still dripping wet every ideas and creating skill only for eliminate your own hunger then you
still uncertainty Introduction to Modern Time Series Analysis (Springer Texts in Business and Economics)
as good book not simply by the cover but also through the content. This is one reserve that can break don't
judge book by its include, so do you still needing a different sixth sense to pick this!? Oh come on your
examining sixth sense already alerted you so why you have to listening to a different sixth sense.

Jonathan Ownby:

Reading a book to become new life style in this year; every people loves to go through a book. When you
read a book you can get a lots of benefit. When you read books, you can improve your knowledge, since
book has a lot of information into it. The information that you will get depend on what kinds of book that
you have read. If you need to get information about your examine, you can read education books, but if you
act like you want to entertain yourself you can read a fiction books, this kind of us novel, comics, and soon.
The Introduction to Modern Time Series Analysis (Springer Texts in Business and Economics) offer you a
new experience in studying a book.



Steven Connell:

This Introduction to Modern Time Series Analysis (Springer Texts in Business and Economics) is
completely new way for you who has fascination to look for some information given it relief your hunger of
information. Getting deeper you on it getting knowledge more you know or perhaps you who still having
little bit of digest in reading this Introduction to Modern Time Series Analysis (Springer Texts in Business
and Economics) can be the light food for yourself because the information inside that book is easy to get by
simply anyone. These books build itself in the form and that is reachable by anyone, yes I mean in the e-
book web form. People who think that in e-book form make them feel tired even dizzy this e-book is the
answer. So you cannot find any in reading a reserve especially this one. You can find what you are looking
for. It should be here for anyone. So , don't miss that! Just read this e-book kind for your better life as well as
knowledge.

Fran Short:

Within this era which is the greater person or who has ability in doing something more are more special than
other. Do you want to become among it? It is just simple method to have that. What you should do is just
spending your time not much but quite enough to have a look at some books. One of several books in the top
record in your reading list will be Introduction to Modern Time Series Analysis (Springer Texts in Business
and Economics). This book that is qualified as The Hungry Hills can get you closer in getting precious
person. By looking up and review this reserve you can get many advantages.
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