19TJVXXRIMS6I » PDF » International Finance Discussion Papers: The Stambaugh Bias in Panel Predictive Regressions

Find Doc

INTERNATIONAL FINANCE DISCUSSION PAPERS: THE
STAMBAUGH BIAS IN PANEL PREDICTIVE REGRESSIONS

BiblioGov. Paperback. Book Condition: New. This item is printed on
demand. Paperback. 22 pages. Dimensions: 9.7in. x 7.4in. x
0.lin.This paper analyzes predictive regressions in a panel data
setting. The standard fixed effects estimator suffers from a small
sample bias, which is the analogue of the Stambaugh bias in time-
series predictive regressions. Monte Carlo evidence shows that the
bias and resulting size distortions can be severe. A new bias-

International Finance Discussion

Papers: The Stambaugh Bias in corrected estimator is proposed, which is shown to work well in

Panel Predictive Regressions

finite...
United States

Board, Erik Hj

Download PDF International Finance Discussion Papers:
The Stambaugh Bias in Panel Predictive Regressions

e Authored by Erik Hjalmarsson
® Released at -

Cl}p DOWNLOAD PDF

Filesize: 9.39 MB

Reviews

This publication is definitely not straightforward to begin on looking at but quite fun to see. It really is loaded
with wisdom and knowledge You will not really feel monotony at anytime of your own time (that's what
catalogs are for relating to should you check with me).

-- Twila Gutkowski

Most of these ebook is the ideal book offered. It is rally interesting throgh reading through time. Your way of
life span will be enhance the instant you complete reading this ebook.
-- Antonina Friesen

TERMS |DMCA


http://www.medianetwork.site/international-finance-discussion-papers-the-stam.html
http://www.medianetwork.site/terms.html
http://www.medianetwork.site/dmca.html

DDQUWPCFBJFC » eBook » International Finance Discussion Papers: The Stambaugh Bias in Panel Predictive Regressions

Related Books

® Yearbook Volume 15
e When Santa Claus Prayed
e Molly on the Shore, BFMS 1 Study score
The Mystery in Icy Antarctica The Frozen Continent Around the World in 80
e Mysteries
Angels Among Us: 52 Humorous and Inspirational Short Stories: Lifes Outtakes -
® Year7


http://www.medianetwork.site/yearbook-volume-15.html
http://www.medianetwork.site/when-santa-claus-prayed.html
http://www.medianetwork.site/molly-on-the-shore-bfms-1-study-score.html
http://www.medianetwork.site/the-mystery-in-icy-antarctica-the-frozen-contine.html
http://www.medianetwork.site/angels-among-us-52-humorous-and-inspirational-sh.html

	Find Doc
	INTERNATIONAL FINANCE DISCUSSION PAPERS: THE STAMBAUGH BIAS IN PANEL PREDICTIVE REGRESSIONS
	Related Books


