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The GMM-SYS estimator is a system that contains both the levels and the first difference equations. It provides an alternative to the standard first difference GMM estimator.
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In econometrics, the seemingly unrelated regressions (SUR): 306: 279: 332 or seemingly unrelated regression equations (SURE): 2 model, proposed by Arnold Zellner in (1962), is a generalization of a linear regression model that consists of…
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