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VDM Verlag. Paperback. Book Condition: New. Paperback. 164
pages. Dimensions: 8.7in. x 5.9in. x 0.4in.The reappraisal of the
spurious regression in the mid-seventies (Granger and Newbold,
1974) deeply transformed macroeconometrics; modern empirical
applications inherited much of the knowledge that has been
spawned by the research program in spurious regression. The
phenomenon occurs in Least Squares for a wide range of Data
Generating Processes, such as driftless unit roots, unit roots with
drift, long memory, trend and broken-trend stationarity. Indeed,
spurious...
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A high quality book and also the font employed was intriguing to read. I was able to comprehended every
thing out of this created e book. You wont really feel monotony at whenever you want of the time (that's what
catalogues are for concerning should you check with me).
- -  Prof.  Johnson Cole Sr.  

An incredibly great ebook with perfect and lucid answers. It really is rally exciting throgh studying time
period. You wont feel monotony at at any time of the time (that's what catalogs are for relating to when you
question me).
- -  Victoria  Wolff DVM 
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