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Condition: New. Publisher/Verlag : LAP Lambert Academic Publishing  | Theories and Applications
for Time Series Models | Quantile reg ression, as introduced in Koenker and Bassett (1978), is
g radually emerg ing  as a comprehensive approach to the econometric analysis. Quantile
reg ression estimation has not only the robustness advantag es of semiparametric models which
involve the distribution-free assumption but also the information extraction over whole
conditional distribution. The g oals of this monog raph are aimed at clarifying  the theoretical
parts and facilitating  the practical implementation of quantile reg ression methods. Typically, the
emphasis is put on implementing  quantile reg ression in time series models. This is because that
the performance of the tests constructed for quantile reg ression estimators in time series has
not been well explored. A comprehensive study on estimating  the covariance matrix of quantile
reg ression estimators are presented in this monog raph. We also implements the quantile
reg ression method to analyze the VaR of Nikkei 225 stock index. In short, estimation, asymptotic
normality, statistical inferences and applications on quantile reg ression methods constitute the
framework of this monog raph. | Format: Paperback | Lang uag e/Sprache: eng lish | 160 g r |
220x150x6 mm | 108 pp.
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This is an amazing  book that I actually have actually read throug h. I am quite late in start reading  this one, but better then never. You will not truly feel
monotony at anytime of the time (that's what catalog s are for concerning  should you ask me).
-- Sco ttie  Schro e d e r DDS        

Very beneficial for all class of folks. Indeed, it can be perform, nevertheless an interesting  and amazing  literature. I discovered this ebook from my i
and dad sug g ested this pdf to find out.
-- Le a tha  Lue ttg e n Sr.        
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