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determinants of market capitalization 36,

109–110, 113–14, 119
deterministic trend 150–55, 180, 191

model and AR(p) 152
devaluation 17
Dickey–Fuller test 89, 154–8, 160, 167,

172–4, 180
testing for unit roots 213

difference stationary 147, 151
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multicollinearity 102–5, 151
using artificial data 103–4

multiple regression 91–108
with dummy variables 114–16
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non-dummy variables 116–21

interacting dummy variables 120–21
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P-values 81, 85–8, 94–7, 112, 152–3, 162,

172
and Granger causality 185–6
measuring volatility in stock prices

218–19
testing for causality 189–90

panel data 11
partial derivative 106
percentiles 31
permanent change 163
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time lags 125
time series data 3, 9–10

regression with 161–82
univariate time series analysis 137–60

time series graphs 17
total derivative 106
total multiplier 163
total sum of squares 57
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