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In this book, Professor Johansen, a leading statistician working in econometrics, gives a detailed
mathematical and statistical analysis of the cointegrated vector autoregressive model, which has been gaining
in popularity. The book is a self-contained presentation for graduate students and researchers with a good
knowledge of multivariate regression analysis and likelihood methods. The theory is treated in detail to give
the reader a working knowledge of the techniques involved, and many exercises are provided. The
theoretical analysis is illustrated with the empirical analysis of two sets of economic data. The theory has
been developed in close contact with the application and the methods have been implemented in the
computer package CATS in RATS.

About the Series
Advanced Texts in Econometrics is a distinguished and rapidly expanding series in which leading
econometricians assess recent developments in such areas as stochastic probability, panel and time series
data analysis, modeling, and cointegration. In both hardback and affordable paperback, each volume explains
the nature and applicability of a topic in greater depth than possible in introductory textbooks or single
journal articles. Each definitive work is formatted to be as accessible and convenient for those who are not
familiar with the detailed primary literature.
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From reader reviews:

Edward Tuttle:

Now a day those who Living in the era just where everything reachable by connect with the internet and the
resources in it can be true or not demand people to be aware of each facts they get. How individuals to be
smart in receiving any information nowadays? Of course the correct answer is reading a book. Reading
through a book can help men and women out of this uncertainty Information specially this Likelihood-Based
Inference in Cointegrated Vector Autoregressive Models (Advanced Texts in Econometrics) book because
this book offers you rich information and knowledge. Of course the details in this book hundred %
guarantees there is no doubt in it you probably know this.

Ricardo Bishop:

The book untitled Likelihood-Based Inference in Cointegrated Vector Autoregressive Models (Advanced
Texts in Econometrics) contain a lot of information on the idea. The writer explains the woman idea with
easy technique. The language is very simple to implement all the people, so do definitely not worry, you can
easy to read the item. The book was compiled by famous author. The author will take you in the new time of
literary works. You can easily read this book because you can keep reading your smart phone, or product, so
you can read the book with anywhere and anytime. In a situation you wish to purchase the e-book, you can
open up their official web-site along with order it. Have a nice examine.

Margaret Conley:

Many people spending their period by playing outside using friends, fun activity together with family or just
watching TV the whole day. You can have new activity to invest your whole day by studying a book. Ugh,
you think reading a book can definitely hard because you have to use the book everywhere? It fine you can
have the e-book, taking everywhere you want in your Mobile phone. Like Likelihood-Based Inference in
Cointegrated Vector Autoregressive Models (Advanced Texts in Econometrics) which is getting the e-book
version. So , try out this book? Let's find.

Marilyn Urquhart:

Don't be worry in case you are afraid that this book will certainly filled the space in your house, you will get
it in e-book method, more simple and reachable. This particular Likelihood-Based Inference in Cointegrated
Vector Autoregressive Models (Advanced Texts in Econometrics) can give you a lot of pals because by you
taking a look at this one book you have thing that they don't and make anyone more like an interesting
person. This kind of book can be one of a step for you to get success. This e-book offer you information that
maybe your friend doesn't learn, by knowing more than different make you to be great folks. So , why
hesitate? We need to have Likelihood-Based Inference in Cointegrated Vector Autoregressive Models
(Advanced Texts in Econometrics).
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