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Book Condition: New. Publisher/Verlag: Springer, Berlin | Nonlinear Time Series Analysis of Economic and
Financial Data provides an examination of the flourishing interest that has developed in this area over the past
decade. The constant theme throughout this work is that standard linear time series tools leave unexamined
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informative panoramic look at front-line developments in the area. | Introduction; P. Rothman. 1. Business
Cycle Turning Points: Two Empirical Business Cycle Model Approaches; A.J. Filardo, S.F. Gordon. 2. A Markov
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Swanson, P.H. Franses. 5. Unit-Root Tests and Excess Returns; M.-J. Godbout, S. van Norden. 6. On the Inherent
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with Multiple Endogenized Breaks; Junsoo Lee. 8. Nonlinear Evolution in UK Stock Returns and Volume; C.
Brooks, et al. 9. Nonlinear Adjustment Towards Long-Run Money Demand; P. Michael, et al. 10. Asymmetric
Nonlinear Smooth Transition Garch Models; H.M. Anderson, et al. 11. Testing the Present Value Hypothesis from
a Vector Autoregression with Stochastic Regime Switching; J. Dri<ill, M. Sola. 12. Business Cycle Dynamics:
Predicting Transitions with Macrovariables; M.O. Ravn, M. Sola. 13. Searching for the Sources of Arch Behavior:
Testing the Mixture of Distributions Model; P. de Fontnouvelle. 14. Improved Testing and Specification of
Smooth Transition Regression Models; A. Escribano, O. Jordá. 15. Speculative Behavior, Regime-Switching,
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