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Econometrics often cannot be solved analytically using algebra and calculus. Models that lack closed-form
solution are not unique to economics, and since the introduction of digital computers, scientists
from different fields have been taking advantage of numerical methods to approximate solutions
to their analytically intractable models. This book discusses numerical methods to solve high
dimensional integration problems, which appear in the estimation of different dynamic latent
variable models used in economics. The focus is on Efficient Importance Sampling (EIS), a
simulation based estimation approach that can be used to efficiently estimate many econometric
models, as the applications make clear. | Format: Paperback | Language/Sprache: english | 140 pp.

READ ONLINE
DOWNLOAD e @ [ 2.09 MB ]

Reviews

This sort of ebook is every thing and made me hunting forward and a lot more. | have read through and i also am confident that i am going to going to go
through once again once more in the foreseeable future. | discovered this publication from my dad and i encouraged this book to discover.
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way in fact it is only after i finished reading through this ebook in which in fact transformed me, modify the way i believe.
-- Mr. Hester Prohaska DVM
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