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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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Merely no words and phrases to describe. I am quite late in start reading this one, but better then never. I
found out this ebook from my i and dad encouraged this pdf to find out.
- -  Hyman Auer

I actually started out looking over this publication. It can be writter in easy phrases and never difficult to
understand. Your lifestyle span will probably be transform as soon as you comprehensive looking over this
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--  Prof.  Dayne Crist Sr.  
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