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BiblioGov. Paperback. Book Condition: New. This item is printed on
demand. Paperback. 22 pages. Dimensions: 9.7in. x 7.4in. x
0.1in.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-
corrected estimator is proposed, which is shown to work well in
finite...
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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).
- -  T wila  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 
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