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AAKER D.A. (ED.) "Multivariate analysis and marketing: theory and application" Belmont, California: Wadsworth, 1971. DISCRIMINANT ANALYSIS - REVIEW * MARKET SEGMENTATION * NEW PRODUCTS - IDENTIFYING * 

MULTIVARIATE METHODS - TEXT * REGRESSION - INTRODUCTION * CANONICAL CORRELATION - 
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Aaker D.A., Bagozzi R.P. "Unobservable variables in structural equation models with an application 
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BIBLIOGRAPHY

Abodunde T.T., McClean S.I. "Production planning for a manpower system with a constant level of 
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Appl. Stats., Vol.29, 1980, pp.43-49. MANPOWER PLANNING - FIRM
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econometric study using micro-data"
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PRICE - EFFECT OF

INCOME - EFFECT OF
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modeling"

J. Advtg. Res., Vol.21:3, June 1981, pp.41-46. DISTRIBUTED LAG - ARIMA ADVERTISING - EFFECT OF EX ANTE COMPARATIVE METHODS - 

REGRESSION, DISTRIBUTED LAG

ADAMS F.G., BEHRMAN J.R. 

(EDS.)

"Econometric modelling of world commodity policy" Lexington, Mass: Lexington Books, 1978. APPL - SECTOR : COMMODITIES * POLICY EVALUATION - SECTOR : COMMODITIES * BIBLIOGRAPHY - 

SECTOR : COMMODITIES

Adams F.G., Behrman J.R., Roldan 

R.A.

"Measuring the impact of primary commodity fluctuationson economic 

development: coffee and Brazil"
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ADAMS F.G., KLEIN S.A. (EDS.) "Stabilising world commodity markets" Lexington, Mass: Lexington Books, 1978. POLICY EVALUATION - SECTOR : COMMODITIES * APPL - SECTOR : COMMODITIES

Addison J., Burton J., Torrance T.S. "On causation and inflation" Manchester Scl. Econ. Soc. Studies, Vol.48, 1980, 

pp.140-156.

INFLATION - DETERMINANTS
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Adelman L., Mumpower J. "The analysis of expert judgement" Tech. F'casting Soc. Change, Vol.15, 1979, pp.191-204. JUDGEMENTAL FORECASTS - METHODOLOGY, EVALUATION

ADVERTISING RESEARCH 

FOUNDATION

"Measuring payout: an annotated bibliography on the dollar effectiveness 
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AGARWALA R. "An econometric model of India 1948-61" London: Frank Cass, 1970. MACRO MODEL - INDIA
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APPL - MACRO: INTERNATIONAL FINANCE, EXCHANGE RATES
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MANPOWER PLANNING - MACRO * MANPOWER PLANNING - QUALIFIED MANPOWER
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APPL - FIRM: FINANCE, STOCK PRICES

Aigner D., Hausman J. "Correcting for truncation bias in the analysis of experiments in time-of-
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Bell J. Econ., Vol.11, 1980, pp.131-142. PRICE - EFFECT OF
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DEMAND EQUATIONS - SYSTEMS OF

WEATHER - EFFECT OF

AITCHISON J., DUNSMORE I.R. "Statistical prediction analsis" Cambridge: Cambridge U.P., 1975. TOLERANCE INTERVAL * BAYESIAN - ESTIMATION : PROBABILITY MODEL * PROBABILITY MODELS - 

Akaike H. "Likelihood of a model and information criteria" J. Econometrics, Vol.16, 1981, pp.3-14. LOSS FUNCTIONS - AIC

LOSS FUNCTIONS - EVALUATION

REGRESSION - MODEL CHOICE

Akaike H. "Seasonal adjustment by a Bayesian modeling" J. Time Series Anal., Vol.1, 1980, pp.1-l3. SEASONALITY - ESTIMATION, OTHER

BAYESIAN - ESTIMATION: TIME SERIES

Akhtar M.A. "Income & price electricity of imports in industrial countries" Bus. Econ., Vol.15:4, 1980, pp.69-75. APPL - MACRO: INTERNATIONAL TRADE, IMPORTS

PRICE - EFFECT OF

DATA - INTERNATIONAL

Akhtar M.A., Putnam B., Wilford 

D.S.

"Fiscal constraints, domestic credit and internationalreserve flows in the 

UK, 1952-71"

J. Money, Credit & Banking, Vol.11, 1979, pp.202-208 APPL - MACRO: INTERNATIONAL FINANCE, FOREIGN RESERVES

APPL - MACRO, UK

Akhtar M.A., Putnam B.H. "Money demand and foreign exchange risk: the German case, 1972-

1976"

J. Finance, Vol.35, 1980, pp.787-794. APPL - MACRO: MONEY, DEMAND

INFLATION - EFFECT OF

EXCHANGE RATE - EFFECT OF

Akin J.S., et al. "The quality of education and cohort variation in black-white earnings 

differentials: comments"

Am. Econ. Rev., Vol.70, 1980, pp.186-203. MANPOWER PLANNING - DISCRIMINATION

MANPOWER PLANNING - EARNINGS

EDUCATION - EFFECT OF

Akin J.S., Guilkey D.K., Sickles R. "A random coefficient probit model with an applicationto a study 

ofmigration"

J. Econometrics, Vol.11, 1979, pp.233-246. REGRESSION - LIMITED DEPENDENT, PROBIT

REGRESSION - QUALITATIVE DEPENDENT

DATA - ORDINAL

MANPOWER PLANNING - MIGRATION

ESTIMATION - ML

Alavi M., Henderson J.C. "An evolutionary strategy for implementing a decision support system" Mgmt. Sci., Vol.27, 1981, pp.1309-1323. BOOTSTRAPPING - EVALUATION

JUDGEMENTAL FORECASTS - LEARNING

USE - FORECASTING SYSTEM DESIGN

ALBERT A.E., GARDNER L.A. Stochastic approximation and nonlinear regression" Research Monograph No. 42. Cambridge, Mass: MIT 

Press, 1967.

ESTIMATION - RECURSIVE * ESTIMATION - NON LINEAR * ESTIMATION - KALMAN FILTER * ADVANCED

Alexander G.J., Chervany N.L. "On the estimation and stability of beta" J. Financial Quant. Anal., Vol.15, 1980, pp.123-137. STOCK PRICES - BETA, VARIABLE

APPL - FIRM: FINANCE, STOCK PRICES
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Allard R. "Credit restrictions and lag distributions on consumerdurable equations" Appl. Econ., Vol.ll, l979, pp.l7l-l84. APPL - SECTOR: CONSUMER DURABLES, CARS

INTEREST RATE - EFFECT OF

CONSUMER BEHAVIOUR - ECONOMIC MODELS

ALLEN R.I.G., GOSSLING W.F. 

(EDS.)

"Estimating and projecting input output coefficients" London: Input-Output Publishing, 1975. INPUT OUTPUT - PROJECTION OF STRUCTURE * INPUT OUTPUT - METHODOLOGY : COEFFICIENT 

ESTIMATION
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LOSS FUNCTIONS - SECTOR: FINANCE, TRADING RULES

APPL - SECTOR: FINANCE, STOCK MARKET INDEX

ALMON C. "The American economy to 1975 - an interindustry forecast" New York: Harper & Row, 1966. INPUT OUTPUT - MACRO , US
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OF STRUCTURE

Alter S. "The evaluation of generic cross-impact models" Futures, Vol.11, 1979, pp.132-150. CROSS IMPACT - METHODOLOGY

CROSS IMPACT - EVALUATION

EVALUATION - THEORY OF

Altham P.M.E. "Detecting relationships between categorical variablesobserved over time: 

a problem of deflating a chi-squared statistic"
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Altman E.I. "Statistical classification models applied to common stock analysis" J. Business Res., Vol.9, 1981, pp.123-149. DISCRIMINANT ANALYSIS - EVALUATION

STOCK PRICES - REVIEW

STOCK PRICES - VOLATILITY

BIBLIOGRAPHY

Altman E.I. "Commercial bank lending:  Process, credit scoring, andcosts of errors 

in lending"

J. Financial Quant. Anal., Vol.15, 1980, pp.813-832. LOSS FUNCTIONS - SECTOR: FINANCE

APPL - SECTOR: FINANCE, BANKS

USE - BANKRUPTCY PREDICTION

Altonji J., Ashenfelter O. "Wage movements and the labour market equilibrium hypothesis" Economica, Vol.47, 1980, pp.217-245. APPL - MACRO: EARNINGS
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THEORY - EXPECTATIONS

Amemiya T. "The estimation of a simultaneous-equation Tobit model" Int. Econ. Rev., Vol.20, 1979, pp.169-181. SIMULTANEOUS SYSTEM - LIMITED DEPENDENT, TOBIT
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REGRESSION - VARIABLE INCLUSION, EVALUATION

Amemiya T. "Qualitative response models: a survey" J. Econ. Lit., Vol.19, 1981, pp.1483-1536. REGRESSION - QUALITATIVE DEPENDENT, REVIEW
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DATA - ORDINAL
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BIBLIOGRAPHY

Andersen A.P., Nelson H. "A look at the stationarity of l4 quarterly U.S. economic time series" J. Opl. Res. Soc., Vol.3l, l980, pp.353-358. TIME SERIES - ARIMA: EVALUATION

DATA - SAMPLE SIZE, EVALUATION

STATIONARITY - TESTING

Anderson E.H. "Probabilistic forecasting for new small businesses" J. Small Business Management, Vol.17:3, July 1979, 

pp.8-12.

APPL - FIRM TYPE, SMALL BUSINESS

USE - FINANCIAL, PLANNING

Anderson G.J. "A new approach to the empirical investigation of investment 

expenditures" with comment

Econ. J., Vol.91, 1981, pp.88-105. APPL - MACRO: INVESTMENT

APPL - MACRO, UK

EX ANTE

REGRESSION - MODEL CHOICE, EVALUATION

Anderson G.J. "Unobservables and the use of overlapping measures as proxy variables" Rev. Econ. Studies, Vol.47, 1980, pp.371-384. COMPARATIVE METHODS - DISTRIBUTED LAG

PROXY VARIABLES

APPL - MACRO, UK

ESTIMATION - ML

APPL - MACRO: INVESTMENT

Anderson J., et al. "A dynamic simulation model of the world juice economy" Eur. Econ. Rev., Vol.13, 1981, pp.303-331. POLICY EVALUATION - SECTOR: COMMODITIES

SIMULATION - APPL: SECTOR, AGRICULTURE

SUPPLY - SECTOR: AGRICULTURE

Anderson J.A., Philips P.R. "Regression, discrimination and measurement models forordered 

categorical variables"

Appl. Stats., Vol.30, 1981, pp.22-31. REGRESSION - LIMITED DEPENDENT, LOGIT

DATA - ORDINAL

ESTIMATION - ML

DATA - CATEGORICAL

DISCRIMINANT ANALYSIS - METHODOLOGY

Anderson J.E., Kraus M. "Quality of service and the demand for air travel" Rev. Econ. & Stats., Vol.63, l98l, pp.533-540. APPL - SECTOR: TRANSPORT, AIR

QUALITY - EFFECT OF

INCOME- EFFECT OF

Anderson O.D. "On warming-up time series simulations generated by Box-Jenkins 

models"

J. Opl. Res. Soc., Vol.30, 1979, pp.587-589. TIME SERIES - ARIMA: INTERPRETATION

SIMULATION - METHODOLOGY

Anderson O.D. "On realizations from nonstationary time processes" J. Opl. Res. Soc., Vol.30, l979, pp.253-258. STATIONARITY - TRANSFORMING TO

TIME SERIES - NON STATIONARY

TIME SERIES - ARIMA: THEORY

Anderson O.D. "Serial dependence properties of linear processes" J. Opl. Res. Soc., Vol.31, 1980, pp.905-9l8. TIME SERIES - ARIMA: THEORY

TIME SERIES - MOVING AVERAGE

ANDERSON O.D. "Time series analysis and forecasting" London: Butterworths, 1976. TIME SERIES - ARIMA : TEXT

ANDERSON O.D. "The interpretation of Box-Jenkins time series models" Stat'n., vol.26, 1975, pp.127-145. TIME SERIES - ARIMA : INTERPRETATION
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ANDERSON O.D. "On the distributional properties of serial correlations forgeneral time 

processes"

Stat'n., vol.26, 1977, pp.221-230. AUTOCORRELATION - COEFFICIENTS

ANDERSON O.D. "Time series analysis and forecasting: another look at the Box-Jenkins 

approach"

Stat'n., vol.26, 1977, pp.285-303. TIME SERIES - ARIMA : REVIEW

Anderson O.D., De Gooijer J.G. "On descriminating between IMA (1,1) and ARMA (1,1) processes: 

some extensions to a paper by Wichern"

Stat'n, Vol.28, 1979, pp.119-133. TIME SERIES - ARIMA: IDENTIFICATION

DATA - SIMULATION

ANDERSON O.D., ET AL. "Box-Jenkins rules OK - provided you know it makes sense" with 

discussion

Mgmt. Sci., vol.24, 1978, pp.1199-1205. TIME SERIES - ARIMA : INTERPRETATION

ANDERSON O.D., WILLIAMSON 

M.

"The biological interpretation of time series analysis" Stat'n., vol.26, 1977, pp.46-50. APPL - SECTOR : NATURAL , ANIMAL POPULATIONS * SPECTRAL ANALYSIS - APPL : BUSINESS CYCLE 

, LONG CYCLE * SPECTRAL ANALYSIS - APPL : MODEL INTERPRETATION

ANDERSON R.J., CROCKER T.D. "Air pollution and property values: a reply" Rev. Econ. Stats., vol.54, 1972, pp.470-473. APPL - SECTOR : CONSTRUCTION , RESIDENTIAL * POLLUTION - EFFECT OF * LP * MODEL 

INTERPRETATION * PRICE - SECTOR : CONSTRUCTION , RESIDENTIAL

ANDERSON T.W. "The statistical analysis of time series" New York: Wiley, 1971. TIME SERIES - TEXT * SPECTRAL ANALYSIS - REVIEW * ADVANCED

ANDERSON W.T., CUNNINGHAM 

W.H.

"Gauging foreign product promotion" J. Advtg. Res., vol.12:1, 1972, pp.21-34. MARKET SEGMENTATION * DISCRIMINANT ANALYSIS - APPL * CONSUMER BEHAVIOUR - PURCHASING 

, DETERMINANTS * APPL - FIRM : CONSUMER DURABLES , CARS * USE - MEDIA PLANNING

ANDO A. "Some aspects of stabilization policies, the monetarist controversy and 

the MPS model"

Int. Econ. Rev., vol.15, 1974, pp.541-571. MACRO MODEL - MIT , PENN , SSRC * CONTROL THEORY - MACRO : STABILISATION * POLICY 

EVALUATION - MACRO : MONETARY * EVALUATION - MACRO MODELS

ANDO A., KAUFMAN G.M. "Evaluation of an ad hoc procedure for estimating parametersof some 

linear models"

Rev. Econ. Stats., vol.48, 1966, pp.334-340. REGRESSION - SUMMARY STATISTICS * REGRESSION - VARIABLE INCLUSION * DATA - SIMULATION * 

REGRESSION - HYPOTHESIS TESTS *SPECIFICATION ERROR - TESTS , VARIABLE INCLUSION * DATA - 

SAMPLE SIZE

ANDO A.K., ET AL. "On the role of expectations of price and technological change in an 

investment function"

Int. Econ. Rev., vol.15, 1974, pp.384-414. INFLATION - EXPECTATIONS * EXPECTATIONS - DATA * APPL - MACRO : INVESTMENT * EX ANTE * 

THEORY - INVESTOR BEHAVIOUR * TECHNOLOGY - EFFECT OF

ANDREWS D.F., PREGIBON D. "Finding the outliers that matter" R. Statist. Soc. (B), vol.40, 1978, pp.85-93. DATA ERRORS - OUTLIERS * REGRESSION - OUTLIERS * ADVANCED

Aneuryn-Evans G., Deaton A. "Testing liner versus logarithmic regression models" Rev. Econ. Studies, Vol.47, 1980, pp.275-291. SPECIFICATION ERROR - TESTS, TRANSFORMATIONS

DATA - SIMULATION

SPECIFICATION ERROR - EFFECT OF, VARIABLE INCLUSION

Ang J.S. "Aggregate versus component forecasts of financial statement items" Rev. Business Econ. Res., Vol.l5:1, 1979, pp.30-42. COMPARATIVE METHODS - DATA: AGGREGATE, DISAGGREGATE

APPL - SECTOR: FINANCE, PROFITS

ANG J.S. "Dividend policy: informational content or partial adjustment?" Rev. Econ. Stats., vol.57, 1975, pp.65-70. SPECTRAL ANALYSIS - APPL : SECTOR , FINANCE * SPECTRAL ANALYSIS - CROSS : APPL * APPL - 

SECTOR : FINANCE , DIVIDENDS

ANG J.S., PATEL K.A. "Bond rating methods: comparison and validation" with discussion J. Finance, vol.30, 1975, pp.631-640 & 674. USE - CREDIT CONTROL , BOND RATING * RISK - ESTIMATION * EXANTE

ANGEVINE G.E. "Forecasting consumption with a Canadian consumer sentimentmeasure" Can. J. Econ., vol.7, 1974, pp.273-289. APPL - MACRO : CONSUMER DEMAND * EVALUATION - SURVEYS , CONSUMER * STABILITY OF 

COEFFICIENTS - REGRESSION : APPL * SURVEYS - CONSUMER , DETERMINANTS * EX ANTE * APPL - 

MACRO , CANADA * APPL - SECTOR : CONSUMER DURABLES , CARS * ATTITUDINALDATA

ANKER R. "An analysis of fertility differentials in developing countries" Rev. Econ. Stats., vol.60, 1978, pp.58-69. POPULATION - FERTILITY * DATA - INTERNATIONAL * DATA - CROSSSECTION * DATA - LDC * 

EDUCATION - EFFECT OF

ANSCOMBE F.J. "Graphs in statistical analysis" Am. Stat'n., vol.28, 1974, pp.17-21. REGRESSION - SCATTERGRAM * BASIC

Ansley C.F., Newbold P. "On the bias in estimates of forecast mean squared error" J. Am. Statist. Ass., Vol.76, 1981, pp.569-578. TIME SERIES - ARIMA: FORECASTING

DATA - SIMULATION

LEAD TIME - EFFECT OF

Ansley C.F., Newbold P. "Finite sample properties of estimators for autoregressive moving 

average models"

J. Econometrics, Vol.l3, l980, pp.159-183. COMPARATIVE METHODS - ESTIMATION: TIME SERIES, ARIMA

DATA - SIMULATION

ANSLEY C.F., SPIVEY W.A., 

WROBESKI W.J.

"A class of transformations for Box-Jenkins seasonal models" Appl. Stats., vol.26, 1977, pp.173-178. TIME SERIES - ARIMA : TRANSFORMATIONS * COMPUTERISATION - ESTIMATION , TIME SERIES , 

PROGRAMS

Aoki M. "Adaptive control theory: survey and potential applications to decision 

processes"

Decis. Sci., Vol.10, 1979, pp.666-687. CONTROL THEORY - REVIEW

Appelbaum E. "On the choice of functional forms" Int. Econ. Rev., Vol.20, 1979, pp.449-458. PRODUCTION FUNCTIONS - METHODOLOGY

REGRESSION - TRANSFORMATIONS

PRODUCTION FUNCTIONS - MACRO

REGRESSION - MODEL CHOICE

APPELBAUM E. "Testing neoclassical production theory" J. Econometrics, vol.7, 1978, pp.87-102. COMPARATIVE METHODS - PRICE ELASTICITY , ESTIMATION * PRODUCTION FUNCTIONS - THEORY * 

PRODUCTION FUNCTIONS - MACRO * EVALUATION - PRODUCTION FUNCTIONS * COST - THEORY * 

COST - MACRO * ADVANCED

Appelbaum E. "Testing price taking behavior" J. Econometrics, Vol.9, 1979, pp.283-293. THEORY - PRICING

APPL - SECTOR: PRODUCTION, PETROLEUM

COST - SECTOR: PRODUCTION

SUBSTITUTE FACTORS

ADVANCED

APPELBAUM E., HARRIS R. "Estimating technology in an intertemporal framework: a neo-Austrian 

approach"

Rev. Econ Stats., vol.59, 1977, pp.161-170. PRODUCTION FUNCTIONS - THEORY * PRODUCTION FUNCTIONS - MACRO

APPLEBAUM W. "Methods for determining store trade areas, market penetration and 

potential sales"

J. Mktg. Res., vol.3, 1966, pp.127-141. APPL - SECTOR : RETAILING * USE - SITE SELECTION , RETAIL *USE - RETAIL , SITE MONITORING * 

MARKET POTENTIAL

Arabmazar A., Schmidt P. "Further evidence on the robustness of the Tobit estimator to 

heteroskedasticity"

J. Econometrics, Vol.17, 1981, pp.253-258. ERROR SPECIFICATION - HETEROSCEDASTIC

SPECIFICATION ERROR - EFFECT OF, HETEROSCEDASTICITY

Arad R.W. "Parameter estimation for symmetric stable distribution" Int. Econ. Rev., Vol.21, l980, pp.209-220. ERROR DISTRIBUTION - STABLE

APPL - FIRM: FINANCE, STOCK PRICES

STOCK PRICES - DISTRIBUTION

ARAK M., LUCAS R.E. "Some international evidence on output-inflation tradeoffs:comment" Am. Econ. Rev., vol.67, 1977, pp.720-731. SPECIFICATION ERROR - EFFECT OF , SIMULTANEOUS SYSTEM BIAS *APPL - MACRO : GNP * 

INFLATION - EFFECT OF

ARAK M., SPIRO A. "A theoretical explanation of the interest inelasticity of money demand" Rev. Econ. Stats., vol.55, 1973, pp.520-523. INTEREST RATE - EFFECT OF * APPL - MACRO : MONEY , DEMAND
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Archibald R., Gillingham R. "An analysis of the short-run consumer demand for gasoline using 

household survey data"

Rev. Econ. & Stats., Vol. 62, 1980, pp.627-628. APPL - SECTOR: CONSUMER NON DURABLES, PETROL

PRICE - EFFECT OF

CONSUMER BEHAVIOUR - PURCHASING, DETERMINANTS

INCOME - EFFECT OF, DISTRIBUTION

Archibald R., Gillingham R. "A decomposition of the prior and income elasticities of the consumer 
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FINANCE , STOCK PRICES
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multidivisional hypothesis"
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ARMSTRONG A.G. "The demand for new cars: an econometric model for short term 

forecasting"

London: National Economic Development Office, 1974; 

Supplement, 1978.
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EX ANTE

ARMSTRONG J.S. "How to avoid exploratory research" J. Advtg. Res., vol.10:4, 1970, pp.27-30. MODEL SELECTION * PRIOR INFORMATION * REGRESSION - TRANSFORMATIONS * MODEL 

INTERPRETATION * REGRESSION - VARIABLE INCLUSION * BASIC
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POTENTIAL * PRICE - EFFECT OF * INCOME - EFFECT OF * EX ANTE * EVALUATION - PRIOR 

INFORMATION * REGRESSION - PRIOR INFORMATION * DATA - INTERNATIONAL

ARMSTRONG J.S. "Long-range forecasting: from crystal ball to computer" New York: Wiley, 1978. EVALUATION - THEORY OF * DELPHI * FORECASTING - TEXT * AID -REVIEW * ESTIMATION - PRIOR 

INFORMATION * COMPARATIVE METHODS - THEORY OF * PRIOR INFORMATION * FORECASTING - 
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