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This Handbook brings together contributions from leading scholars who take an
economic perspective to study peace and conflict. Some chapters are largely empirical,
exploring the correlates and quantifying the costs of conflict. Others are more
theoretical, examining the mechanisms that lead to war or are more conducive to
peace.
Offering a clear set of workable examples with data and explanations, Interaction
Effects in Linear and Generalized Linear Models is a comprehensive and accessible
text that provides a unified approach to interpreting interaction effects. The book
develops the statistical basis for the general principles of interpretive tools and applies
them to a variety of examples, introduces the ICALC Toolkit for Stata (downloadable
from the Robert L. Kaufman’s website), and offers a series of start-to-finish application
examples to show students how to interpret interaction effects for a variety of different
techniques of analysis, beginning with OLS regression. The data sets and the Stata
code to reproduce the results of the application examples are available online.
Eleven original case studies make up this volume on sustainable development in Africa,
carefully selected from presentations at a series of Sustainable Development
Workshops organised by eight partner universities. The book is one answer to the
critical appeal for greater research efforts aimed at understanding Africa’s challenges
as they pertain to poverty reduction and climate change. Its contributors include faculty
and graduates of the three master’s programmes in Sustainable Urban Development,
Sustainable Integrated Rural Development and Mining and Mineral Resources
coordinated by the eight partner African universities who make up the Education for
Sustainable Development in Africa (ESDA) initiative. This initiative is administered by
the United Nations University Institute for the Advanced Study of Sustainability (UNUIAS) in Tokyo, Japan. The volume is part of the ESDA book series that serves primarily
as undergraduate and graduate instruction materials for courses on sustainable
development in Africa. It also seeks to inform policy initiatives on development issues
on the continent.
"This book provides research, analytical methods, techniques, and development
policies in ICT adoption and diffusion in Africa and around the globe, highlighting the
major trends in ICT applications and rural development"--Provided by publisher.
News Professor Cheng-Few Lee ranks #1 based on his publications in the 26 core
finance journals, and #163 based on publications in the 7 leading finance journals
(Source: Most Prolific Authors in the Finance Literature: 1959–2008 by Jean L Heck
and Philip L Cooley (Saint Joseph's University and Trinity University). Based on the
authors' extensive teaching, research and business experiences, this book reviews,
discusses and integrates both theoretical and practical aspects of financial planning
and forecasting. The book is divided into six parts: Information and Methodology for
Financial Analysis, Alternative Finance Theories and Their Application, Capital
Budgeting and Leasing Decisions, Corporate Policies and Their Interrelationships,
Short-term Financial Decisions, Financial Planning and Forecasting, and Overview. The
theories used in this book are pre-Modigliani–Miller Theorem, Modigliani–Miller
Theorem, Capital Asset Pricing Model and Arbitrage Pricing Theory, and Option Pricing
Theory. The interrelationships among these theories are carefully analyzed. Meaningful
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real-world examples of using these theories are discussed step-by-step, with relevant
data and methodology. Alternative planning and forecasting models are also used to
show how the interdisciplinary approach is helpful in making meaningful financial
management decisions.
This book is concerned with recent developments in time series and panel data
techniques for the analysis of macroeconomic and financial data. It provides a rigorous,
nevertheless user-friendly, account of the time series techniques dealing with univariate
and multivariate time series models, as well as panel data models. It is distinct from
other time series texts in the sense that it also covers panel data models and attempts
at a more coherent integration of time series, multivariate analysis, and panel data
models. It builds on the author's extensive research in the areas of time series and
panel data analysis and covers a wide variety of topics in one volume. Different parts of
the book can be used as teaching material for a variety of courses in econometrics. It
can also be used as reference manual. It begins with an overview of basic econometric
and statistical techniques, and provides an account of stochastic processes, univariate
and multivariate time series, tests for unit roots, cointegration, impulse response
analysis, autoregressive conditional heteroskedasticity models, simultaneous equation
models, vector autoregressions, causality, forecasting, multivariate volatility models,
panel data models, aggregation and global vector autoregressive models (GVAR). The
techniques are illustrated using Microfit 5 (Pesaran and Pesaran, 2009, OUP) with
applications to real output, inflation, interest rates, exchange rates, and stock prices.
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; wellsuited for both applied and theoretical readers
This edition introduces students to the broad field of applied econometrics - including
basic techniques in regression analysis. It provides an effective bridge to both on-thejob problems and to the professional literature.
An accessible introduction to the essential quantitative methods for making valuable
business decisions Quantitative methods-research techniques used to analyze
quantitative data-enable professionals to organize and understand numbers and, in
turn, to make good decisions. Quantitative Methods: An Introduction for Business
Management presents the application of quantitative mathematical modeling to decision
making in a business management context and emphasizes not only the role of data in
drawing conclusions, but also the pitfalls of undiscerning reliance of software packages
that implement standard statistical procedures. With hands-on applications and
explanations that are accessible to readers at various levels, the book successfully
outlines the necessary tools to make smart and successful business decisions.
Progressing from beginner to more advanced material at an easy-to-follow pace, the
author utilizes motivating examples throughout to aid readers interested in decision
making and also provides critical remarks, intuitive traps, and counterexamples when
appropriate. The book begins with a discussion of motivations and foundations related
to the topic, with introductory presentations of concepts from calculus to linear algebra.
Next, the core ideas of quantitative methods are presented in chapters that explore
introductory topics in probability, descriptive and inferential statistics, linear regression,
and a discussion of time series that includes both classical topics and more challenging
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models. The author also discusses linear programming models and decision making
under risk as well as less standard topics in the field such as game theory and
Bayesian statistics. Finally, the book concludes with a focus on selected tools from
multivariate statistics, including advanced regression models and data reduction
methods such as principal component analysis, factor analysis, and cluster analysis.
The book promotes the importance of an analytical approach, particularly when dealing
with a complex system where multiple individuals are involved and have conflicting
incentives. A related website features Microsoft Excel® workbooks and MATLAB®
scripts to illustrate concepts as well as additional exercises with solutions. Quantitative
Methods is an excellent book for courses on the topic at the graduate level. The book
also serves as an authoritative reference and self-study guide for financial and business
professionals, as well as readers looking to reinforce their analytical skills.
Matrix algebra; Probability abd distribution theory; Statistical inference; Computation
and optimization; The classical multiple linear regression model - specification and
estimation; Inference and prediction; Functional form, nonlinearity, and specification;
Data problems; Nonlinear regression models; Nonspherical disturbances; generalized
regression, and GMM estimation; Autocorrelated disturbances; Models for panel data;
Systems of regression equations; Regressions with lagged variables; Time-series
models; Models with discrete dependent variables; Limited dependent variable and
duration models.
This new handbook is the definitive resource on advanced topics related to multilevel
analysis. The editors assembled the top minds in the field to address the latest
applications of multilevel modeling as well as the specific difficulties and methodological
problems that are becoming more common as more complicated models are
developed. Each chapter features examples that use actual datasets. These datasets,
as well as the code to run the models, are available on the book’s website
http://www.hlm-online.com . Each chapter includes an introduction that sets the stage
for the material to come and a conclusion. Divided into five sections, the first provides a
broad introduction to the field that serves as a framework for understanding the latter
chapters. Part 2 focuses on multilevel latent variable modeling including item response
theory and mixture modeling. Section 3 addresses models used for longitudinal data
including growth curve and structural equation modeling. Special estimation problems
are examined in section 4 including the difficulties involved in estimating survival
analysis, Bayesian estimation, bootstrapping, multiple imputation, and complicated
models, including generalized linear models, optimal design in multilevel models, and
more. The book’s concluding section focuses on statistical design issues encountered
when doing multilevel modeling including nested designs, analyzing cross-classified
models, and dyadic data analysis. Intended for methodologists, statisticians, and
researchers in a variety of fields including psychology, education, and the social and
health sciences, this handbook also serves as an excellent text for graduate and PhD
level courses in multilevel modeling. A basic knowledge of multilevel modeling is
assumed.
A comprehensive analysis of the macroeconomic and financialforces altering the
economic landscape Financial decision-making requires one to anticipate how
theirdecision will not only affect their business, but also the economicenvironment.
Unfortunately, all too often, both private and publicsector decision-makers view their
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decisions as one-off responsesand fail to see their decisions within the context of an
evolvingdecision-making framework. In Decision-Making in a Dynamic Economic
Setting, JohnSilvia, Chief Economist of Wells Fargo and one of the top 5economic
forecasters according to Bloomberg News and USAToday, skillfully puts this discipline
in perspective. Details realistic, decision-making approaches and applicationsunder a
broad set of economic scenarios Analyzes monetary policy and addresses the impact
of financialregulations Examines business cycles and how to identify economic
trends,how to deal with uncertainty and manage risk, the building blocksof growth, and
strategies for innovation Decision-Making in a Dynamic Economic Setting details
thereal-world application of economic principles and financialstrategy in making better
business decisions.
Econometric theory, as presented in textbooks and the econometric literature generally,
is a somewhat disparate collection of findings. Its essential nature is to be a set of
demonstrated results that increase over time, each logically based on a specific set of
axioms or assumptions, yet at every moment, rather than a finished work, these
inevitably form an incomplete body of knowledge. The practice of econometric theory
consists of selecting from, applying, and evaluating this literature, so as to test its
applicability and range. The creation, development, and use of computer software has
led applied economic research into a new age. This book describes the history of
econometric computation from 1950 to the present day, based upon an interactive
survey involving the collaboration of the many econometricians who have designed and
developed this software. It identifies each of the econometric software packages that
are made available to and used by economists and econometricians worldwide.
The book illustrates the use of spatial econometric models to analyze the economic
resilience of regions to climate-related shocks. Although climate change is a global
externality, climate anomalies can trigger locally disruptive shocks, whose adverse
effects on economic growth are transmitted through neighbouring relationships (based
on geography, trade, or technological bonds). After laying out the theoretical case for
spatial analysis in the study of economic resilience, the book introduces spatial
econometric models, their estimation and testing procedures, as well as applications of
spatial econometrics in various domains. It then reviews the current literature on the
role of space in the propagation of climate shocks, and discusses how adaptation and
mitigation policies can leverage spatial dependencies, with a special focus on
renewable energy technologies and agricultural productivity. It appeals to scholars of
regional and spatial sciences and econometrics as well as those interested in the
spatial effects of climate and environmental shocks.
This book explores recent developments in environmental cost-benefit analysis (CBA).
This is defined as the application of CBA to projects or policies that have the deliberate
aim of environmental improvement or are actions that affect, in some way, the natural
environment as an indirect consequence
This book treats the notion of morphisms in spatial analysis, paralleling these concepts
in spatial statistics (Part I) and spatial econometrics (Part II). The principal concept is
morphism (e.g., isomorphisms, homomorphisms, and allomorphisms), which is defined
as a structure preserving the functional linkage between mathematical properties or
operations in spatial statistics and spatial econometrics, among other disciplines. The
purpose of this book is to present selected conceptions in both domains that are
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structurally the same, even though their labelling and the notation for their elements
may differ. As the approaches presented here are applied to empirical materials in
geography and economics, the book will also be of interest to scholars of regional
science, quantitative geography and the geospatial sciences. It is a follow-up to the
book “Non-standard Spatial Statistics and Spatial Econometrics” by the same authors,
which was published by Springer in 2011.
This new edition of this established textbook reflects the rapid developments in the field
covering the vast research that has been conducted on panel data since its initial publication.
The book is packed with the most recent empirical examples from panel data literature, for
example, a simultaneous equation on Crime will be added to chapter 7, which will be illustrated
with STATA. Data sets will be provided as well as the programs to implement the estimation
and testing procedures described in the book on the web site. Additional exercises will be
added to each chapter and their solutions will be provided on the web site. The text has also
been fully updated with new material on dynamic panel data models and recent results on nonlinear panel models and in particular work on limited dependent variables panel data models.
This monograph deals with econometric models for the analysis of event counts. The interest
of econometricians in this class of models has started in the mid-eighties. After more than one
decade of intensive research, the litera ture has reached a level of maturity that calls for a
systematic and accessible exposition of the main results and methods. Such an exposition is
the aim of the book. Count data models have found their way into the curricula of microeconometric classes and are available on standard computer software. The basic methods
have been used in countless applications in fields such as labor economics, health economics,
insurance economics, urban economics, and economic demography, to name but a few. Other,
more recent, methods are poised to become standard tools soon. While the book is oriented
towards the empirical economists and applied econometrician, it should be useful to
statisticians and biometricians as well. A first edition of this book was published in 1994 under
the title "Count Data Models - Econometric Theory and an Application to Labor Mobility" .
While this edition keeps the character and broad organization of this first edition, and its
emphasis on combining a summary of the existing literature with several new results and
methods, it is substantially revised and enlarged. Many parts have been completely rewritten
and several new sections have New sections include: count data models for dependent
processes; been added.
Network data are produced automatically by everyday interactions - social networks, power
grids, and links between data sets are a few examples. Such data capture social and economic
behavior in a form that can be analyzed using powerful computational tools. This book is a
guide to both basic and advanced techniques and algorithms for extracting useful information
from network data. The content is organized around 'tasks', grouping the algorithms needed to
gather specific types of information and thus answer specific types of questions. Examples
include similarity between nodes in a network, prestige or centrality of individual nodes, and
dense regions or communities in a network. Algorithms are derived in detail and summarized in
pseudo-code. The book is intended primarily for computer scientists, engineers, statisticians
and physicists, but it is also accessible to network scientists based in the social sciences.
MATLAB®/Octave code illustrating some of the algorithms will be available at:
http://www.cambridge.org/9781107125773.
The full text downloaded to your computer With eBooks you can: search for key concepts,
words and phrases make highlights and notes as you study share your notes with friends
eBooks are downloaded to your computer and accessible either offline through the Bookshelf
(available as a free download), available online and also via the iPad and Android apps. Upon
purchase, you will receive via email the code and instructions on how to access this product.
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Time limit The eBooks products do not have an expiry date. You will continue to access your
digital ebook products whilst you have your Bookshelf installed. For first-year graduate courses
in Econometrics for Social Scientists. This text serves as a bridge between an introduction to
the field of econometrics and the professional literature for graduate students in the social
sciences, focusing on applied econometrics and theoretical concepts.
Handbook of Empirical Economics and Finance explores the latest developments in the
analysis and modeling of economic and financial data. Well-recognized econometric experts
discuss the rapidly growing research in economics and finance and offer insight on the future
direction of these fields. Focusing on micro models, the first group of chapters describes the
statistical issues involved in the analysis of econometric models with cross-sectional data often
arising in microeconomics. The book then illustrates time series models that are extensively
used in empirical macroeconomics and finance. The last set of chapters explores the types of
panel data and spatial models that are becoming increasingly significant in analyzing complex
economic behavior and policy evaluations. This handbook brings together both background
material and new methodological and applied results that are extremely important to the
current and future frontiers in empirical economics and finance. It emphasizes inferential
issues that transpire in the analysis of cross-sectional, time series, and panel data-based
empirical models in economics, finance, and related disciplines.
‘Econometric Analysis of Panel Data’ has become established as the leading textbook for
postgraduate courses in panel data. This book is intended as a companion to the main text.
The prerequisites include a good background in mathematical statistics and econometrics. The
companion guide will add value to the existing textbooks on panel data by solving exercises in
a logical and pedagogical manner, helping the reader understand, learn and teach panel data.
These exercises are based upon those in Baltagi (2008) and are complementary to that text
even though they are stand alone material and the reader can learn the basic material as they
go through these exercises. The exercises in this book start by providing some background
material on partitioned regressions and the Frisch-Waugh-Lovell theorem, showing the reader
some applications of this material that are useful in practice. Then it goes through the basic
material on fixed and random effects models in a one-way and two-way error components
models, following the same outline as in Baltagi (2008). The book also provides some
empirical illustrations and examples using Stata and EViews that the reader can replicate. The
data sets are available on the Wiley web site (www.wileyeurope.com/college/baltagi).
Two prominent psychologists profile 65 individuals whose life experiences andrelationships
have been shaped into a guiding force for leading and living inthis bold and fresh approach to
leadership.
An accessible, contemporary introduction to the methods for determining cause and effect in
the social sciences "Causation versus correlation has been the basis of arguments--economic
and otherwise--since the beginning of time. Causal Inference: The Mixtape uses legit realworld examples that I found genuinely thought-provoking. It's rare that a book prompts readers
to expand their outlook; this one did for me."--Marvin Young (Young MC) Causal inference
encompasses the tools that allow social scientists to determine what causes what. In a messy
world, causal inference is what helps establish the causes and effects of the actions being
studied--for example, the impact (or lack thereof) of increases in the minimum wage on
employment, the effects of early childhood education on incarceration later in life, or the
influence on economic growth of introducing malaria nets in developing regions. Scott
Cunningham introduces students and practitioners to the methods necessary to arrive at
meaningful answers to the questions of causation, using a range of modeling techniques and
coding instructions for both the R and the Stata programming languages.
Written by leading market risk academic, Professor Carol Alexander, Practical Financial
Econometrics forms part two of the Market Risk Analysis four volume set. It introduces the
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econometric techniques that are commonly applied to finance with a critical and selective
exposition, emphasising the areas of econometrics, such as GARCH, cointegration and
copulas that are required for resolving problems in market risk analysis. The book covers
material for a one-semester graduate course in applied financial econometrics in a very
pedagogical fashion as each time a concept is introduced an empirical example is given, and
whenever possible this is illustrated with an Excel spreadsheet. All together, the Market Risk
Analysis four volume set illustrates virtually every concept or formula with a practical,
numerical example or a longer, empirical case study. Across all four volumes there are
approximately 300 numerical and empirical examples, 400 graphs and figures and 30 case
studies many of which are contained in interactive Excel spreadsheets available from the the
accompanying CD-ROM . Empirical examples and case studies specific to this volume include:
Factor analysis with orthogonal regressions and using principal component factors; Estimation
of symmetric and asymmetric, normal and Student t GARCH and E-GARCH parameters;
Normal, Student t, Gumbel, Clayton, normal mixture copula densities, and simulations from
these copulas with application to VaR and portfolio optimization; Principal component analysis
of yield curves with applications to portfolio immunization and asset/liability management;
Simulation of normal mixture and Markov switching GARCH returns; Cointegration based index
tracking and pairs trading, with error correction and impulse response modelling; Markov
switching regression models (Eviews code); GARCH term structure forecasting with volatility
targeting; Non-linear quantile regressions with applications to hedging.
This is the perfect (and essential) supplement for all econometrics classes--from a rigorous first
undergraduate course, to a first master's, to a PhD course. Explains what is going on in
textbooks full of proofs and formulas Offers intuition, skepticism, insights, humor, and practical
advice (dos and don’ts) Contains new chapters that cover instrumental variables and
computational considerations Includes additional information on GMM, nonparametrics, and an
introduction to wavelets
R is a language and environment for data analysis and graphics. It may be considered an
implementation of S, an award-winning language initially - veloped at Bell Laboratories since
the late 1970s. The R project was initiated by Robert Gentleman and Ross Ihaka at the
University of Auckland, New Zealand, in the early 1990s, and has been developed by an
international team since mid-1997. Historically, econometricians have favored other computing
environments, some of which have fallen by the wayside, and also a variety of packages with
canned routines. We believe that R has great potential in econometrics, both for research and
for teaching. There are at least three reasons for this: (1) R is mostly platform independent and
runs on Microsoft Windows, the Mac family of operating systems, and various ?avors of
Unix/Linux, and also on some more exotic platforms. (2) R is free software that can be
downloaded and installed at no cost from a family of mirror sites around the globe, the
Comprehensive R Archive Network (CRAN); hence students can easily install it on their own
machines. (3) R is open-source software, so that the full source code is available and can be
inspected to understand what it really does, learn from it, and modify and extend it. We also
like to think that platform independence and the open-source philosophy make R an ideal
environment for reproducible econometric research.
This book provides a comprehensive introduction to methods and models for categorical data
analysis and their applications in social science research. Companion website also available,
at https://webspace.utexas.edu/dpowers/www/
This handbook is an endeavour to cover many current, relevant, and essential topics related to
decision sciences in a scientific manner. Using this handbook, graduate students, researchers,
as well as practitioners from engineering, statistics, sociology, economics, etc. will find a new
and refreshing paradigm shift as to how these topics can be put to use beneficially. Starting
from the basics to advanced concepts, authors hope to make the readers well aware of the
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different theoretical and practical ideas, which are the focus of study in decision sciences
nowadays. It includes an excellent bibliography/reference/journal list, information about a
variety of datasets, illustrated pseudo-codes, and discussion of future trends in research.
Covering topics ranging from optimization, networks and games, multi-objective optimization,
inventory theory, statistical methods, artificial neural networks, times series analysis, simulation
modeling, decision support system, data envelopment analysis, queueing theory, etc., this
reference book is an attempt to make this area more meaningful for varied readers.
Noteworthy features of this handbook are in-depth coverage of different topics, solved practical
examples, unique datasets for a variety of examples in the areas of decision sciences, in-depth
analysis of problems through colored charts, 3D diagrams, and discussions about software.
With the financial crisis and Great Recession, some economists have begun to question the
orthodox approach to production and capital/labor relations over the years. This orthodoxy
thrown into question due to concerns of poor corporate decision-making, corporate capture of
regulators, perceived rewards for failure, and uneven productivity growth.
Handbook of Econometrics, Volume 7A, examines recent advances in foundational issues and
"hot" topics within econometrics, such as inference for moment inequalities and estimation of
high dimensional models. With its world-class editors and contributors, it succeeds in unifying
leading studies of economic models, mathematical statistics and economic data. Our
flourishing ability to address empirical problems in economics by using economic theory and
statistical methods has driven the field of econometrics to unimaginable places. By designing
methods of inference from data based on models of human choice behavior and social
interactions, econometricians have created new subfields now sufficiently mature to require
sophisticated literature summaries. Presents a broader and more comprehensive view of this
expanding field than any other handbook Emphasizes the connection between econometrics
and economics Highlights current topics for which no good summaries exist
Designed to promote students' understanding of econometrics and to build a more operational
knowledge of economics through a meaningful combination of words, symbols and ideas. Each
chapter commences in the way economists begin new empirical projects--with a question and
an economic model--then proceeds to develop a statistical model, select an estimator and
outline inference procedures. Contains a copious amount of problems, experimental exercises
and case studies.

The fourth edition of Cost-Benefit Analysis is an authoritative, market-leading textbook
that provides a practical introduction to cost-benefit analysis through problem solving.
The text uses a consistent application of a nine-step framework for interpreting a costbenefit analysis. This edition has been fully revised, updated and re-organized to
provide the material more effectively. It presents application over abstract theory and
clear discussion over mathematics to appeal to a larger, more diverse audience.
This new version of the bestselling Computer-Aided Multivariate Analysis has been
appropriately renamed to better characterize the nature of the book. Taking into
account novel multivariate analyses as well as new options for many standard methods,
Practical Multivariate Analysis, Fifth Edition shows readers how to perform multivariate
statistical analyses and understand the results. For each of the techniques presented in
this edition, the authors use the most recent software versions available and discuss
the most modern ways of performing the analysis. New to the Fifth Edition Chapter on
regression of correlated outcomes resulting from clustered or longitudinal samples
Reorganization of the chapter on data analysis preparation to reflect current software
packages Use of R statistical software Updated and reorganized references and
summary tables Additional end-of-chapter problems and data sets The first part of the
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book provides examples of studies requiring multivariate analysis techniques;
discusses characterizing data for analysis, computer programs, data entry, data
management, data clean-up, missing values, and transformations; and presents a
rough guide to assist in choosing the appropriate multivariate analysis. The second part
examines outliers and diagnostics in simple linear regression and looks at how multiple
linear regression is employed in practice and as a foundation for understanding a
variety of concepts. The final part deals with the core of multivariate analysis, covering
canonical correlation, discriminant, logistic regression, survival, principal components,
factor, cluster, and log-linear analyses. While the text focuses on the use of R, S-PLUS,
SAS, SPSS, Stata, and STATISTICA, other software packages can also be used since
the output of most standard statistical programs is explained. Data sets and code are
available for download from the book’s web page and CRC Press Online.
Nonrecursive Models provides explicit guidance to researchers on the estimation and
assessment of nonrecursive simultaneous equation models in a clear, condensed and
precise form. It guides readers through the specification and identification of
simultaneous equation models, how to assess the quality of the estimates, and how to
correctly interpret results.
In fields as diverse as research and development, governance, and international trade,
success depends on effective communication and processes. However, limited
research exists on how professionals can utilize procedures and express themselves
consistently across disciplines. Corporate and Global Standardization Initiatives in
Contemporary Society is a critical scholarly resource that examines standardization in
organizations. Featuring coverage on a broad range of topics, such as business
standards, information technology standards, and mobile communications, this book is
geared towards professionals, students, and researchers seeking current research on
standardization for diverse settings and applications.
The complexity, diversity, and random nature of transportation problems necessitates a
broad analytical toolbox. Describing tools commonly used in the field, Statistical and
Econometric Methods for Transportation Data Analysis, Second Edition provides an
understanding of a broad range of analytical tools required to solve transportation
problems. It includes a wide breadth of examples and case studies covering
applications in various aspects of transportation planning, engineering, safety, and
economics. After a solid refresher on statistical fundamentals, the book focuses on
continuous dependent variable models and count and discrete dependent variable
models. Along with an entirely new section on other statistical methods, this edition
offers a wealth of new material. New to the Second Edition A subsection on Tobit and
censored regressions An explicit treatment of frequency domain time series analysis,
including Fourier and wavelets analysis methods New chapter that presents logistic
regression commonly used to model binary outcomes New chapter on ordered
probability models New chapters on random-parameter models and Bayesian statistical
modeling New examples and data sets Each chapter clearly presents fundamental
concepts and principles and includes numerous references for those seeking additional
technical details and applications. To reinforce a practical understanding of the
modeling techniques, the data sets used in the text are offered on the book’s CRC
Press web page. PowerPoint and Word presentations for each chapter are also
available for download.
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The Handbook is written for academics, researchers, practitioners and advanced
graduate students. It has been designed to be read by those new or starting out in the
field of spatial analysis as well as by those who are already familiar with the field. The
chapters have been written in such a way that readers who are new to the field will gain
important overview and insight. At the same time, those readers who are already
practitioners in the field will gain through the advanced and/or updated tools and new
materials and state-of-the-art developments included. This volume provides an
accounting of the diversity of current and emergent approaches, not available
elsewhere despite the many excellent journals and te- books that exist. Most of the
chapters are original, some few are reprints from the Journal of Geographical Systems,
Geographical Analysis, The Review of Regional Studies and Letters of Spatial and
Resource Sciences. We let our contributors - velop, from their particular perspective
and insights, their own strategies for m- ping the part of terrain for which they were
responsible. As the chapters were submitted, we became the first consumers of the
project we had initiated. We gained from depth, breadth and distinctiveness of our
contributors’ insights and, in particular, the presence of links between them.
Heteroskedasticity in Regression: Detection and Correction, by Robert Kaufman,
covers the commonly ignored topic of heteroskedasticity (unequal error variances) in
regression analyses and provides a practical guide for how to proceed in terms of
testing and correction. Emphasizing how to apply diagnostic tests and corrections for
heteroskedasticity in actual data analyses, the monograph offers three approaches for
dealing with heteroskedasticity: (1) variance-stabilizing transformations of the
dependent variable; (2) calculating robust standard errors, or heteroskedasticityconsistent standard errors; and (3) generalized least squares estimation coefficients
and standard errors. The detection and correction of heteroskedasticity is illustrated
with three examples that vary in terms of sample size and the types of units analyzed
(individuals, households, U.S. states). Intended as a supplementary text for graduatelevel courses and a primer for quantitative researchers, the book fills the gap between
the limited coverage of heteroskedasticity provided in applied regression textbooks and
the more theoretical statistical treatment in advanced econometrics textbooks.
This book provides the most comprehensive treatment to date of microeconometrics,
the analysis of individual-level data on the economic behavior of individuals or firms
using regression methods for cross section and panel data. The book is oriented to the
practitioner. A basic understanding of the linear regression model with matrix algebra is
assumed. The text can be used for a microeconometrics course, typically a secondyear economics PhD course; for data-oriented applied microeconometrics field courses;
and as a reference work for graduate students and applied researchers who wish to fill
in gaps in their toolkit. Distinguishing features of the book include emphasis on
nonlinear models and robust inference, simulation-based estimation, and problems of
complex survey data. The book makes frequent use of numerical examples based on
generated data to illustrate the key models and methods. More substantially, it
systematically integrates into the text empirical illustrations based on seven large and
exceptionally rich data sets.
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