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Condition: New. Publisher/Verlag: AV Akademikerverlag | Bayesian forecasting with dynamic
linear models | The objective of this book is to empirically evaluate the parameters which drive
exchange rate changes. The analysis will be performed with a dynamic linear model in a Bayesian
framework. It will be demonstrated how to get from a static first order polynomial model to a
dynamic regression model, incorporating the predictive parameters such as "purchasing power

parity”, "interest rate differentials” and "volatility index". Discussion will focus...
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