
Contents 

Preface to the Second Edition………………………………………………….  vii  

 
 
 
 
 
 
 
 
 
 
 84 
 

 1.12 Closed-Forms of Laurent Expansion Coefficient Matrices.  

 
 
 
 
 
 Appendix A Convenient Reparametrization of a VAR Model  

 Appendix B Integrated Processes, Stochastic Trends and Rôle  

 

 

Preface to the First Edition………………………………………………….….. ix 

1.1   Generalized Inverses…………………………………………………..…... 1  

1.11 Closed-Forms of Laurent Expansion Coefficient Matrices.  
in Matrix Polynomial Inversion.

2.4   Integrated and Cointegrated Processes ………………………………. …145  

62  1.8   Matrix Polynomials and Difference Equation Systems……………..…....

1.2   Orthogonal Complements…………………………………………….….... 6  

            Second Approach ……………………………………………………….. 111  

1.10 Index and Rank Properties of Matrix Coefficients vs. Pole Order 

2 The Statistical Setting ……………………………………………………..... 127  

2.1   Stochastic Processes: Preliminaries……………………………………...127   

2.3   The Source of Integration and the Seeds of Cointegration ……….……..142  
2.2   Principal Multivariate Stationary Processes ……………………….….. ..130  

2.5   Casting a Glance at the Backstage of VAR Modelling…………….….…151  

    and Related Results……………………………………………………….…...155  

    of Cointegration………………………………………………………….…....159 

1.9  The Linear Matrix Polynomial………………………………...…….…… 74  

1 The Algebraic Framework of Unit- Root Econometrics ………………….… 1  

1.3   Empty Matrices………………………………………………….……...… 18  
1.4   Partitioned Inversion: Classic and Newly Found Results……….………...19   
1.5   Useful Matrix Decompositions……………………………………...….… 30  

1.7   The Laurent Form of a Matrix-Polynomial Inverse about a Unit-Root…... 51  

............………………………………......   

            First Approach ………………………………………………………….... 97  

1.6   Matrix Polynomial Functions: Zeroes, Roots and Poles…..…………........38   



 

3 Econometric Dynamic Models: from Classical Econometrics  

 

 

3.3  A Sequential Rank Criterion for the Integration Order of a VAR  
  Solution…………………………………………………………………. 172  

   to Time Series Econometrics ..…………………………………………... .… 161  

3.1  Macroeconometric Structural Models versus VAR Models ………….…161   
3.2  Basic VAR Specifications and Engendered Processes ………………..…167   

3.4  Representation Theorems for Processes I (1) ............................................ 179   
3.5  Representation Theorems for Processes I (2) …………………..…….…189  
3.6  A Unified Representation Theorem …………………………………….. 203  

References ……………………………………………………………………... 213  

             C   ontents v  i 

Notational Conventions, Symbols and Acronyms …………………………... 215 

List of Definitions…………………………………………………………….…217 



http://www.springer.com/978-3-540-85995-6


