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ECONOMIC
F.RE.ASTIN. Princeton University Press. Hardback. Book Condition: new.

BRAND NEW, Econometric Forecasting, Graham Elliott, Allan
Timmermann, Economic forecasting involves choosing simple
yet robust models to best approximate highly complex and
evolving data-generating processes. This poses unique
challenges for researchers in a host of practical forecasting
situations, from forecasting budget deficits and assessing
financial risk to predicting inflation and stock market returns.
Economic Forecasting presents a comprehensive, unified
approach to assessing the costs and benefits of different
methods currently available to forecasters. This graduate

+ textbook approaches forecasting problems from the
~ perspective of decision theory and estimation, and
demonstrates the profound implications of this approach for
how we understand variable selection, estimation, and
combination methods for forecasting models, and how we
evaluate the resulting forecasts. Both Bayesian and non-
Bayesian methods are covered in depth, as are a range of
cutting-edge techniques for producing point, interval, and
density forecasts. The book features detailed presentations and
empirical examples of a range of forecasting methods and
shows how to generate forecasts in the presence of large-
dimensional sets of predictor variables. The book pays special
attention to how estimation error, model uncertainty, and
model instability affect forecasting performance. * Presents a
comprehensive and integrated approach to assessing...
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Reviews

This composed book is excellent. This really is for all who statte that there had not been a worth reading through. Your
life period will probably be change as soon as you total looking over this ebook.
-- Cheyanne Barrows

The book is fantastic and great. | have go through and i also am certain that i will planning to read through once
more once more down the road. Its been printed in an exceedingly simple way and is particularly simply after i
finished reading through this publication through which really changed me, change the way i think.

-- Hank Powlowski
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