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Economic theory and empirical findings suggest that the way in which agricultural support is provided has an influence on land markets.
Support payments tend to become capitalised into land values to some degree, affecting both the sales and rental prices of land. These
effects in turn have a bearing on the transfer efficiency of the support and structural change in agriculture. Since 2005, the EU has
provided decoupled support to farmers through the single payment scheme (SPS), as part of the reform of its common agricultural policy.
This book investigates whether the SPS has led to the capitalisation of support into land values in the EU, and if so, to what extent.
Drawing from a combination of data sources-- including Eurostat, the Farm Accountancy Data Network, 11 country and 18 regional
studies--this extensive empirical analysis offers preliminary evidence of the reaction of EU land markets and asset values to the changes in
policy.--Publisher description.
This volume contains 14 essays on seminal topics in economic analysis by internationally renowned scholars.
This book collects the revised and edited proceedings of the conference held in honour of the 50th anniversary of Professor Tinbergen's
first macroeconomic policy model. Written by experts both in the field of model building and policy analysis, the contributions provide an
invaluable overview of the state of the art and the use of macroeconomic models in our time.
Score your highest in econometrics? Easy. Econometrics can prove challenging for many students unfamiliar with the terms and concepts
discussed in a typical econometrics course. Econometrics For Dummies eliminates that confusion with easy-to-understand explanations of
important topics in the study of economics. Econometrics For Dummies breaks down this complex subject and provides you with an easy-tofollow course supplement to further refine your understanding of how econometrics works and how it can be applied in real-world
situations. An excellent resource for anyone participating in a college or graduate level econometrics course Provides you with an easy-tofollow introduction to the techniques and applications of econometrics Helps you score high on exam day If you're seeking a degree in
economics and looking for a plain-English guide to this often-intimidating course, Econometrics For Dummies has you covered.
Theory, Method and Application
Introductory Econometrics
Exploring Research Frontiers in Contemporary Statistics and Econometrics
Financial Microeconometrics
Models, Methods, and Applications of Econometrics
A Research Methodology in Corporate Finance and Accounting
This book collects contributions written by well-known statisticians and econometricians to acknowledge Léopold Simar’s far-reaching
scientific impact on Statistics and Econometrics throughout his career. The papers contained herein were presented at a conference in Louvainla-Neuve in May 2009 in honor of his retirement. The contributions cover a broad variety of issues surrounding frontier estimation, which
Léopold Simar has contributed much to over the past two decades, as well as related issues such as semiparametric regression and models for
censored data. This book collects contributions written by well-known statisticians and econometricians to acknowledge Léopold Simar’s farreaching scientific impact on Statistics and Econometrics throughout his career. The papers contained herein were presented at a conference
in Louvain-la-Neuve in May 2009 in honor of his retirement. The contributions cover a broad variety of issues surrounding frontier
estimation, which Léopold Simar has contributed much to over the past two decades, as well as related issues such as semiparametric
regression and models for censored data.
Research Topics in Agricultural and Applied EconomicsBentham Science Publishers
This handbook presents emerging research exploring the theoretical and practical aspects of econometric techniques for the financial sector
and their applications in economics. By doing so, it offers invaluable tools for predicting and weighing the risks of multiple investments by
incorporating data analysis. Throughout the book the authors address a broad range of topics such as predictive analysis, monetary policy,
economic growth, systemic risk and investment behavior. This book is a must-read for researchers, scholars and practitioners in the field of
economics who are interested in a better understanding of current research on the application of econometric methods to financial sector
data.
This book overviews latest ideas and developments in financial econometrics, with an emphasis on how to best use prior knowledge (e.g.,
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Bayesian way) and how to best use successful data processing techniques from other application areas (e.g., from quantum physics). The book
also covers applications to economy-related phenomena ranging from traditionally analyzed phenomena such as manufacturing, food industry, and
taxes, to newer-to-analyze phenomena such as cryptocurrencies, influencer marketing, COVID-19 pandemic, financial fraud detection,
corruption, and shadow economy. This book will inspire practitioners to learn how to apply state-of-the-art Bayesian, quantum, and related
techniques to economic and financial problems and inspire researchers to further improve the existing techniques and come up with new
techniques for studying economic and financial phenomena. The book will also be of interest to students interested in latest ideas and
results.
Methods of Moments and Limited Dependent Variables
How to Write about Economics and Public Policy
Econometric Modelling of Stock Market Intraday Activity
Wavelet Applications in Economics and Finance
Financial Economics and Econometrics
EBOOK: ECONOMETRICS WITH OLC
This book deals with the application of wavelet and spectral methods for the analysis of nonlinear and dynamic processes in economics and finance. It reflects some of the latest developments in the area of
wavelet methods applied to economics and finance. The topics include business cycle analysis, asset prices, financial econometrics, and forecasting. An introductory paper by James Ramsey, providing a personal
retrospective of a decade's research on wavelet analysis, offers an excellent overview over the field.
The book discusses leading issues in Islamic economics and finance that continue to remain in a fluid, non-consensual state in the profession. It examines the nature and significance of Islamic economics. The
book deals with the mainstream topics including growth, environment, distributive justice, monetary policy, risk treatment, methodology and Basel Accords to rehabilitate them for the Islamic discipline within
the framework of scarcity, self-interest and gain maximization. Further, it explores the role of the state in directing the economy toward achieving Islamic goals of development and welfare.
Volume 1 covers statistical methods related to unit roots, trend breaks and their interplay. Testing for unit roots has been a topic of wide interest and the author was at the forefront of this research. The book
covers important topics such as the Phillips-Perron unit root test and theoretical analyses about their properties, how this and other tests could be improved, and ingredients needed to achieve betters tests and the
proposal of a new class of tests. Also included are theoretical studies related to time series models with unit roots and the effect of span versus sampling interval on the power of the tests. Moreover, this book
deals with the issue of trend breaks and their effect on unit root tests. This research agenda fostered by the author showed that trend breaks and unit roots can easily be confused. Hence, the need for new testing
procedures, which are covered.Volume 2 is about statistical methods related to structural change in time series models. The approach adopted is off-line whereby one wants to test for structural change using a
historical dataset and perform hypothesis testing. A distinctive feature is the allowance for multiple structural changes. The methods discussed have, and continue to be, applied in a variety of fields including
economics, finance, life science, physics and climate change. The articles included address issues of estimation, testing and/or inference in a variety of models: short-memory regressors and errors, trends with
integrated and/or stationary errors, autoregressions, cointegrated models, multivariate systems of equations, endogenous regressors, long-memory series, among others. Other issues covered include the problems
of non-monotonic power and the pitfalls of adopting a local asymptotic framework. Empirical analyses are provided for the US real interest rate, the US GDP, the volatility of asset returns and climate change.
Advances in Economics and Econometrics: Volume 1
EU Land Markets and the Common Agricultural Policy
Econometric Methods with Applications in Business and Economics
Theory and Applications, Ninth World Congress
Time Series Econometrics
Environmental and Energy Policy and the Economy
Financial econometrics has developed into a very fruitful and vibrant research area in the last two decades. The availability of good data promotes research in this area, specially aided by online data and highfrequency data. These two characteristics of financial data also create challenges for researchers that are different from classical macro-econometric and micro-econometric problems. This Special Issue is
dedicated to research topics that are relevant for analyzing financial data. We have gathered six articles under this theme.
The field of econometrics has gone through remarkable changes during the last thirty-five years. Widening its earlier focus on testing macroeconomic theories, it has become a rather comprehensive discipline
concemed with the development of statistical methods and their application to the whole spectrum of economic data. This development becomes apparent when looking at the biography of an econometrician
whose illustrious research and teaching career started about thirty-five years ago and who will retire very soon after his 65th birthday. This is Gerd Hansen, professor of econometrics at the Christian
Albrechts University at Kiel and to whom this volume with contributions from colleagues and students has been dedicated. He has shaped the econometric landscape in and beyond Germany throughout
these thirty-five years. At the end of the 1960s he developed one of the first econometric models for the German econ omy which adhered c10sely to the traditions put forth by the Cowles commission.
Over the past 25 years, applied econometrics has undergone tremen dous changes, with active developments in fields of research such as time series, labor econometrics, financial econometrics and
simulation based methods. Time series analysis has been an active field of research since the seminal work by Box and Jenkins (1976), who introduced a gen eral framework in which time series can be
analyzed. In the world of financial econometrics and the application of time series techniques, the ARCH model of Engle (1982) has shifted the focus from the modelling of the process in itself to the modelling
of the volatility of the process. In less than 15 years, it has become one of the most successful fields of 1 applied econometric research with hundreds of published papers. As an alternative to the ARCH
modelling of the volatility, Taylor (1986) intro duced the stochastic volatility model, whose features are quite similar to the ARCH specification but which involves an unobserved or latent component for the
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volatility. While being more difficult to estimate than usual GARCH models, stochastic volatility models have found numerous applications in the modelling of volatility and more particularly in the econometric
part of option pricing formulas. Although modelling volatil ity is one of the best known examples of applied financial econometrics, other topics (factor models, present value relationships, term structure 2
models) were also successfully tackled.
3.5 Empirical Findings 853.5.1 Data 85; 3.5.2 Descriptive Statistics 90; 3.5.3 Method 95; 3.5.4 Regression Results 98; 3.6 Conclusion 111.
Introduction to the Mathematical and Statistical Foundations of Econometrics
Theory and applications
Financial, Macro and Micro Econometrics Using R
Research Topics in Agricultural and Applied Economics
Eleventh World Congress
Essays in Honor of Robert Engle

This book provides the ultimate goal of economic studies to predict how the economy develops—and what will happen if we implement different policies. To be able to do that, we need to
have a good understanding of what causes what in economics. Prediction and causality in economics are the main topics of this book's chapters; they use both more traditional and more
innovative techniques—including quantum ideas -- to make predictions about the world economy (international trade, exchange rates), about a country's economy (gross domestic
product, stock index, inflation rate), and about individual enterprises, banks, and micro-finance institutions: their future performance (including the risk of bankruptcy), their stock prices,
and their liquidity. Several papers study how COVID-19 has influenced the world economy. This book helps practitioners and researchers to learn more about prediction and causality in
economics -- and to further develop this important research direction.
Nowadays applied work in business and economics requires a solid understanding of econometric methods to support decision-making. Combining a solid exposition of econometric
methods with an application-oriented approach, this rigorous textbook provides students with a working understanding and hands-on experience of current econometrics. Taking a
'learning by doing' approach, it covers basic econometric methods (statistics, simple and multiple regression, nonlinear regression, maximum likelihood, and generalized method of
moments), and addresses the creative process of model building with due attention to diagnostic testing and model improvement. Its last part is devoted to two major application areas:
the econometrics of choice data (logit and probit, multinomial and ordered choice, truncated and censored data, and duration data) and the econometrics of time series data (univariate
time series, trends, volatility, vector autoregressions, and a brief discussion of SUR models, panel data, and simultaneous equations). · Real-world text examples and practical exercise
questions stimulate active learning and show how econometrics can solve practical questions in modern business and economic management. · Focuses on the core of econometrics,
regression, and covers two major advanced topics, choice data with applications in marketing and micro-economics, and time series data with applications in finance and macroeconomics. · Learning-support features include concise, manageable sections of text, frequent cross-references to related and background material, summaries, computational schemes,
keyword lists, suggested further reading, exercise sets, and online data sets and solutions. · Derivations and theory exercises are clearly marked for students in advanced courses. This
textbook is perfect for advanced undergraduate students, new graduate students, and applied researchers in econometrics, business, and economics, and for researchers in other fields
that draw on modern applied econometrics.
This book is intended for second year graduate students and professionals who have an interest in linear and nonlinear simultaneous equations mod els. It basically traces the evolution
of econometrics beyond the general linear model (GLM), beginning with the general linear structural econo metric model (GLSEM) and ending with the generalized method of mo ments
(GMM). Thus, it covers the identification problem (Chapter 3), maximum likelihood (ML) methods (Chapters 3 and 4), two and three stage least squares (2SLS, 3SLS) (Chapters 1 and 2),
the general nonlinear model (GNLM) (Chapter 5), the general nonlinear simultaneous equations model (GNLSEM), the special ca'3e of GNLSEM with additive errors, non linear two and
three stage least squares (NL2SLS, NL3SLS), the GMM for GNLSEIVl, and finally ends with a brief overview of causality and re lated issues, (Chapter 6). There is no discussion either of
limited dependent variables, or of unit root related topics. It also contains a number of significant innovations. In a departure from the custom of the literature, identification and
consistency for nonlinear models is handled through the Kullback information apparatus, as well as the theory of minimum contrast (MC) estimators. In fact, nearly all estimation
problems handled in this volume can be approached through the theory of MC estimators. The power of this approach is demonstrated in Chapter 5, where the entire set of identification
requirements for the GLSEM, in an ML context, is obtained almost effortlessly, through the apparatus of Kullback information.
Up-to-date coverage of most micro-econometric topics; first half parametric, second half semi- (non-) parametric Many empirical examples and tips in applying econometric theories to
data Essential ideas and steps shown for most estimators and tests; well-suited for both applied and theoretical readers
Essays in Honor of A.R. Bergstrom
Prediction and Causality in Econometrics and Related Topics
EBOOK: ECONOMETRICS WITH OLC
Volume II Linear and Nonlinear Simultaneous Equations
Financial Econometrics, Mathematics and Statistics
From Theory to Practice
The aim of the Ebook series of Research Topics in Agricultural & Applied Economics (RTAAE) is to publish high quality economic researches applied to both the agricultural and nonagricultural sectors of the economy. The subject areas of this E-book series include, among others, supply and demand analysis, technical change and productivity, industrial organization,
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labor economics, growth and development, environmental economics, marketing, business economics and finance. By covering a broad variety of economic research topics, this Ebook series
should prove to be of considerable interest to a.
This book is intended for use in a rigorous introductory PhD level course in econometrics.
The aim of the Ebook series of Research Topics in Agricultural & Applied Economics (RTAAE) is to publish high quality economic researches applied to both the agricultural and nonagricultural sectors of the economy. The subject areas of this Ebook series include, among others, supply and demand analysis, technical change and productivity, industrial organization,
labor economics, growth and development, environmental economics, marketing, business economics and finance. By covering a broad variety of economic research topics, this Ebook series
should prove to be of considerable interest to a w.
Financial, Macro and Micro Econometrics Using R, Volume 42, provides state-of-the-art information on important topics in econometrics, including multivariate GARCH, stochastic frontiers,
fractional responses, specification testing and model selection, exogeneity testing, causal analysis and forecasting, GMM models, asset bubbles and crises, corporate investments,
classification, forecasting, nonstandard problems, cointegration, financial market jumps and co-jumps, among other topics. Presents chapters authored by distinguished, honored researchers
who have received awards from the Journal of Econometrics or the Econometric Society Includes descriptions and links to resources and free open source R Gives readers what they need to
jumpstart their understanding on the state-of-the-art
Econometrics in Theory and Practice
Three Papers in Applied Microeconomics and Econometrics
Journal of mathematical economics
Volatility and Time Series Econometrics
Econometric Analysis in Poverty Research
Challenges for Macroeconomic Modelling
Written from the Haavelmo-Cowles Commission econometric perspective, this book provides an account of the advances in the field of econometrics
since the 1970s.
How to Write about Economics and Public Policy is designed to guide graduate students through conducting, and writing about, research on a wide
range of topics in public policy and economics. This guidance is based upon the actual writing practices of professional researchers in these fields
and it will appeal to practitioners and students in disciplinary areas such as international economics, macroeconomics, development economics,
public finance, policy studies, policy analysis, and public administration. Supported by real examples from professional and student writers, the
book helps students understand what is expected of writers in their field and guides them through choosing a topic for research to writing each
section of the paper. This book would be equally effective as a classroom text or a self-study resource. Teaches students how to write about
qualitative and quantitative research in public policy and economics in a way that is suitable for academic consumption and that can drive public
policy debates Uses the genre-based approach to writing to teach discipline-appropriate ways of framing problems, designing studies, and writing
and structuring content Includes authentic examples written by students and international researchers from various sub-disciplines of economics
and public policy Contains strategies and suggestions for textual analysis of research samples to give students an opportunity to practice key points
explained in the book Is based on a comprehensive analysis of a research corpus containing 400+ research articles in various areas of public policy
and economics
This rigorous textbook introduces graduate students to the principles of econometrics and statistics with a focus on methods and applications in
financial research. Financial Econometrics, Mathematics, and Statistics introduces tools and methods important for both finance and accounting that
assist with asset pricing, corporate finance, options and futures, and conducting financial accounting research. Divided into four parts, the text
begins with topics related to regression and financial econometrics. Subsequent sections describe time-series analyses; the role of binomial, multinomial, and log normal distributions in option pricing models; and the application of statistics analyses to risk management. The real-world
applications and problems offer students a unique insight into such topics as heteroskedasticity, regression, simultaneous equation models, panel
data analysis, time series analysis, and generalized method of moments. Written by leading academics in the quantitative finance field, allows
readers to implement the principles behind financial econometrics and statistics through real-world applications and problem sets. This textbook
will appeal to a less-served market of upper-undergraduate and graduate students in finance, economics, and statistics.
This book introduces econometric analysis of cross section, time series and panel data with the application of statistical software. It serves as a
basic text for those who wish to learn and apply econometric analysis in empirical research. The level of presentation is as simple as possible to
make it useful for undergraduates as well as graduate students. It contains several examples with real data and Stata programmes and
interpretation of the results. While discussing the statistical tools needed to understand empirical economic research, the book attempts to provide
a balance between theory and applied research. Various concepts and techniques of econometric analysis are supported by carefully developed
Page 4/7

Read Free Econometrics Paper Topics
examples with the use of statistical software package, Stata 15.1, and assumes that the reader is somewhat familiar with the Strata software. The
topics covered in this book are divided into four parts. Part I discusses introductory econometric methods for data analysis that economists and
other social scientists use to estimate the economic and social relationships, and to test hypotheses about them, using real-world data. There are
five chapters in this part covering the data management issues, details of linear regression models, the related problems due to violation of the
classical assumptions. Part II discusses some advanced topics used frequently in empirical research with cross section data. In its three chapters,
this part includes some specific problems of regression analysis. Part III deals with time series econometric analysis. It covers intensively both the
univariate and multivariate time series econometric models and their applications with software programming in six chapters. Part IV takes care of
panel data analysis in four chapters. Different aspects of fixed effects and random effects are discussed here. Panel data analysis has been
extended by taking dynamic panel data models which are most suitable for macroeconomic research. The book is invaluable for students and
researchers of social sciences, business, management, operations research, engineering, and applied mathematics.
Micro-Econometrics
Essays on Econometric Topics
From Data Analysis to Economic Policy
A History of Econometrics
Financial Econometrics
Critical Evaluations
This book explores new topics in modern research on empirical corporate finance and applied accounting, especially the econometric analysis of microdata. Dubbed “financial microeconometrics” by the
author, this concept unites both methodological and applied approaches. The book examines how quantitative methods can be applied in corporate finance and accounting research in order to predict
companies getting into financial distress. Presented in a clear and straightforward manner, it also suggests methods for linking corporate governance to financial performance, and discusses what the
determinants of accounting disclosures are. Exploring these questions by way of numerous practical examples, this book is intended for researchers, practitioners and students who are not yet familiar
with the variety of approaches available for data analysis and microeconometrics. “This book on financial microeconometrics is an excellent starting point for research in corporate finance and
accounting. In my view, the text is positioned between a narrative and a scientific treatise. It is based on a vast amount of literature but is not overloaded with formulae. My appreciation of financial
microeconometrics has very much increased. The book is well organized and properly written. I enjoyed reading it.” Wolfgang Marty, Senior Investment Strategist, AgaNola AG
This book presents a unique collection of contributions on modern topics in statistics and econometrics, written by leading experts in the respective disciplines and their intersections. It addresses
nonparametric statistics and econometrics, quantiles and expectiles, and advanced methods for complex data, including spatial and compositional data, as well as tools for empirical studies in
economics and the social sciences. The book was written in honor of Christine Thomas-Agnan on the occasion of her 65th birthday. Given its scope, it will appeal to researchers and PhD students in
statistics and econometrics alike who are interested in the latest developments in their field.
Robert Engle received the Nobel Prize for Economics in 2003 for his work in time series econometrics. This book contains 16 original research contributions by some the leading academic researchers in
the fields of time series econometrics, forecasting, volatility modelling, financial econometrics and urban economics, along with historical perspectives related to field of time series econometrics more
generally. Engle's Nobel Prize citation focuses on his path-breaking work on autoregressive conditional heteroskedasticity (ARCH) and the profound effect that this work has had on the field of financial
econometrics. Several of the chapters focus on conditional heteroskedasticity, and develop the ideas of Engle's Nobel Prize winning work. Engle's work has had its most profound effect on the modelling
of financial variables and several of the chapters use newly developed time series methods to study the behavior of financial variables. Each of the 16 chapters may be read in isolation, but they all
importantly build on and relate to the seminal work by Nobel Laureate Robert F. Engle.
This book provides a rigorous introduction to the principles of econometrics and gives students and practitioners the tools they need to effectively and accurately analyze real data. Thoroughly updated
to address the developments in the field that have occurred since the original publication of this classic text, the second edition has been expanded to include two chapters on time series analysis and
one on nonparametric methods. Discussions on covariance (including GMM), partial identification, and empirical likelihood have also been added. The selection of topics and the level of discourse give
sufficient variety so that the book can serve as the basis for several types of courses. This book is intended for upper undergraduate and first year graduate courses in economics and statistics and also
has applications in mathematics and some social sciences where a reasonable knowledge of matrix algebra and probability theory is common. It is also ideally suited for practicing professionals who
want to deepen their understanding of the methods they employ. Also available for the new edition is a solutions manual, containing answers to the end-of-chapter exercises.
With Case Studies from Developing Countries
Econometrics For Dummies
Continuous-Time Econometrics
Festschrift in Honor of Christine Thomas-Agnan
Handbook of Research on Emerging Theories, Models, and Applications of Financial Econometrics
Contributions to Modern Econometrics

The twenty especially commissioned esays in this volume cover a wide field of recent and topical research dealing with both theory and application of econometrics.
The contributors comprise an international and distinguished group of economists, econometricians, modelers and statisticians. The volume will be of wide interest
to all those concernedd with modelling, forecasting and other applications of econometrics. The volume is divided into five parts according to separate themes of
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research that include continuoustime modelling, finite sample theory, dynamic econometric modeling, and empirical applications in macroeconomics, industry and
finance. The essays make methodological, empirical and theoretical advances in each of these fields, including many recent topics of intense research such as
nonlinear modeling, parameter parsimony, business cycles, Euler equation methodology, rational expectations, vector autoregressions, cointegrated systems, unit
roots and semiparametric models. The volume is dedicated to A. R. Bergstrom and contains a review of his research in these various fields and his essay, What is
Econometrics?
Presents an up-to-date treatment of the models and methodologies of financial econometrics by one of the world's leading financial econometricians.
Financial Economics and Econometrics provides an overview of the core topics in theoretical and empirical finance, with an emphasis on applications and
interpreting results. Structured in five parts, the book covers financial data and univariate models; asset returns; interest rates, yields and spreads; volatility and
correlation; and corporate finance and policy. Each chapter begins with a theory in financial economics, followed by econometric methodologies which have been
used to explore the theory. Next, the chapter presents empirical evidence and discusses seminal papers on the topic. Boxes offer insights on how an idea can be
applied to other disciplines such as management, marketing and medicine, showing the relevance of the material beyond finance. Readers are supported with plenty
of worked examples and intuitive explanations throughout the book, while key takeaways, ‘test your knowledge’ and ‘test your intuition’ features at the end of each
chapter also aid student learning. Digital supplements including PowerPoint slides, computer codes supplements, an Instructor’s Manual and Solutions Manual are
available for instructors. This textbook is suitable for upper-level undergraduate and graduate courses on financial economics, financial econometrics, empirical
finance and related quantitative areas.
This dissertation is comprised of three distinct papers covering topics in applied microeconomics and applied econometrics. The first paper addresses a common
problem faced by empirical researchers wishing to estimate Markov regime-switching models. For these models, testing for the possible presence of more than one
regime requires the use of a non-standard test statistic. The analytic steps needed to implement the test of Markov regime-switching proposed by Cho & White
(2007) are derived in detail in Carter & Steigerwald (2013). We summarize those implementation steps and address the computational issues that arise. A new Stata
command to compute the regime-switching critical values, rscv, is introduced and presented in the context of empirical economic research. This paper is joint work
with Douglas Steigerwald, and has previously appeared in the Stata Journal (Bostwick and Steigerwald, 2014).
Analysis of Cross Section, Time Series and Panel Data with Stata 15.1
Advances in Contemporary Statistics and Econometrics
Leading Issues in Islamic Economics and Finance
Topics In Advanced Econometrics
A Festschrift for Léopold Simar
Volume 3

This is the first of two volumes containing papers and commentaries presented at the Eleventh World Congress of the Econometric Society, held in Montreal, Canada
in August 2015. These papers provide state-of-the-art guides to the most important recent research in economics. The book includes surveys and interpretations of
key developments in economics and econometrics, and discussion of future directions for a wide variety of topics, covering both theory and application. These
volumes provide a unique, accessible survey of progress on the discipline, written by leading specialists in their fields. The first volume includes theoretical and
applied papers addressing topics such as dynamic mechanism design, agency problems, and networks.
This volume presents six new papers on environmental and energy economics and policy in the United States. Rebecca Davis, J. Scott Holladay, and Charles Sims
analyze recent trends in and forecasts of coal-fired power plant retirements with and without new climate policy. Severin Borenstein and James Bushnell examine the
efficiency of pricing for electricity, natural gas, and gasoline. James Archsmith, Erich Muehlegger, and David Rapson provide a prospective analysis of future
pathways for electric vehicle adoption. Kenneth Gillingham considers the consequences of such pathways for the design of fuel vehicle economy standards. Frank
Wolak investigates the long-term resource adequacy in wholesale electricity markets with significant intermittent renewables. Finally, Barbara Annicchiarico,
Stefano Carattini, Carolyn Fischer, and Garth Heutel review the state of research on the interactions between business cycles and environmental policy.
Continuous-time econometrics is no longer an esoteric subject although most still regard it as such, so much so that it is hardly mentioned in standard textbooks on
econometrics. Thanks to the work done in the last 20 years, both the theoretical and the applied side are by now well developed. Methods of estimation have been
theoretically elaborated and practically implemented through computer programs. Continuous-time macroeconometric models for different countries have been
constructed, estimated and used. Being myself involved in these developments, it was with great pleasure that I accepted the invitation to organize a session on
continuous-time econometrics in the context of the International Symposium on Economic Modelling (jointly organized by the University of Urbino and the book
series International Studies in Economic Modelling, and co-sponsored by the Consiglio Nazionale delle Ricerche). The reaction of 'continuists' from all over the world
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was so enthusiastic that I was able to arrange two sessions, one on the theory and the other on the applications. The symposium was held in Urbino on 23-25 July
1990. The papers presented in Urbino have been revised in the light of the discussion at the symposium and the referees' comments. Hence, what is published here
should become another standard reference in the field of continuous-time econometrics.
Advances in Economics and Econometrics: Volume 2
The Reformation from the 1970s
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