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In this book, Professor Johansen, a leading statistician working in econometrics, gives a detailed
mathematical and statistical analysis of the cointegrated vector autoregressive model, which has been gaining
in popularity. The book is a self-contained presentation for graduate students and researchers with a good
knowledge of multivariate regression analysis and likelihood methods. The theory is treated in detail to give
the reader a working knowledge of the techniques involved, and many exercises are provided. The
theoretical analysis is illustrated with the empirical analysis of two sets of economic data. The theory has
been developed in close contact with the application and the methods have been implemented in the
computer package CATS in RATS.

About the Series
Advanced Texts in Econometrics is a distinguished and rapidly expanding series in which leading
econometricians assess recent developments in such areas as stochastic probability, panel and time series
data analysis, modeling, and cointegration. In both hardback and affordable paperback, each volume explains
the nature and applicability of a topic in greater depth than possible in introductory textbooks or single
journal articles. Each definitive work is formatted to be as accessible and convenient for those who are not
familiar with the detailed primary literature.
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From reader reviews:

Frankie Graybill:

Typically the book Likelihood-Based Inference in Cointegrated Vector Autoregressive Models (Advanced
Texts in Econometrics) has a lot of information on it. So when you make sure to read this book you can get a
lot of help. The book was authored by the very famous author. The writer makes some research previous to
write this book. This particular book very easy to read you can get the point easily after perusing this book.

James Edwards:

People live in this new morning of lifestyle always attempt to and must have the free time or they will get
wide range of stress from both everyday life and work. So , when we ask do people have spare time, we will
say absolutely indeed. People is human not really a robot. Then we ask again, what kind of activity are there
when the spare time coming to an individual of course your answer will unlimited right. Then ever try this
one, reading textbooks. It can be your alternative inside spending your spare time, the book you have read is
usually Likelihood-Based Inference in Cointegrated Vector Autoregressive Models (Advanced Texts in
Econometrics).

Bill Kelly:

Playing with family in the park, coming to see the marine world or hanging out with friends is thing that
usually you might have done when you have spare time, then why you don't try thing that really opposite
from that. One activity that make you not experiencing tired but still relaxing, trilling like on roller coaster
you are ride on and with addition associated with. Even you love Likelihood-Based Inference in
Cointegrated Vector Autoregressive Models (Advanced Texts in Econometrics), you may enjoy both. It is
very good combination right, you still want to miss it? What kind of hang type is it? Oh seriously its mind
hangout folks. What? Still don't have it, oh come on its identified as reading friends.

Denise Adams:

Reading a book to become new life style in this calendar year; every people loves to read a book. When you
learn a book you can get a lots of benefit. When you read books, you can improve your knowledge, because
book has a lot of information on it. The information that you will get depend on what forms of book that you
have read. If you wish to get information about your review, you can read education books, but if you act
like you want to entertain yourself read a fiction books, these kinds of us novel, comics, along with soon.
The Likelihood-Based Inference in Cointegrated Vector Autoregressive Models (Advanced Texts in
Econometrics) provide you with new experience in reading through a book.
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