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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 samples and to lead to approximately normally
distributed t-statistics. Overall, the results show that the
econometric issues associated with predictive regressions when
using time-series data to a large extent also carry over to the
panel case. The results are illustrated with an application to
predictability in international stock indices. This item ships from
La Vergne,TN. Paperback.
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Certainly, this is actually the very best job by any author. It really is rally exciting throgh studying time. You may like
how the blogger write this pdf.
-- R udolph Jones MD   

Completely essential go through ebook. I was able to comprehended almost everything using this created e pdf. You
will not sense monotony at anytime of your time (that's what catalogs are for relating to if you request me).
-- Tim m othy Schulist   
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