

http://stata.com
https://www.stata.com/manuals/tstsset.pdf#tstsset



https://www.stata.com/manuals/u11.pdf#u11.4varnameandvarlists
https://www.stata.com/manuals/u11.pdf#u11.4varnameandvarlists
https://www.stata.com/manuals/u11.pdf#u11.1.8numlist
https://www.stata.com/manuals/u11.pdf#u11.1.8numlist
https://www.stata.com/manuals/u11.pdf#u11.4varnameandvarlists
https://www.stata.com/manuals/u11.pdf#u11.4varnameandvarlists
https://www.stata.com/manuals/u11.pdf#u11.4varnameandvarlists
https://www.stata.com/manuals/u11.pdf#u11.4varnameandvarlists
https://www.stata.com/manuals/u11.pdf#u11.1.3ifexp
https://www.stata.com/manuals/u11.pdf#u11.1.4inrange
https://www.stata.com/manuals/u11.pdf#u11.1.8numlist
https://www.stata.com/manuals/u11.pdf#u11.1.8numlist
https://www.stata.com/manuals/u11.pdf#u11.1.8numlist
https://www.stata.com/manuals/u11.pdf#u11.1.8numlist
https://www.stata.com/manuals/r.pdf#rvce_option



https://www.stata.com/manuals/tstsset.pdf#tstsset
https://www.stata.com/manuals/u11.pdf#u11.4.4Time-seriesvarlists
https://www.stata.com/manuals/u11.pdf#u11.1.10Prefixcommands
https://www.stata.com/manuals/u11.pdf#u11.1.6weight
https://www.stata.com/manuals/u20.pdf#u20Estimationandpostestimationcommands
https://www.stata.com/manuals/restimationoptions.pdf#rEstimationoptions
https://www.stata.com/manuals/u11.pdf#u11.1.8numlist
https://www.stata.com/manuals/u11.pdf#u11.1.8numlist
https://www.stata.com/manuals/restimationoptions.pdf#rEstimationoptions



https://www.stata.com/manuals/u11.pdf#u11.1.8numlist
https://www.stata.com/manuals/u11.pdf#u11.1.8numlist
https://www.stata.com/manuals/tsarch.pdf#tsarch



https://www.stata.com/manuals/rvce_option.pdf#rvce_option
https://www.stata.com/manuals/restimationoptions.pdf#rEstimationoptions
https://www.stata.com/manuals/restimationoptions.pdf#rEstimationoptions
https://www.stata.com/manuals/d.pdf#dformat
https://www.stata.com/manuals/restimationoptions.pdf#rEstimationoptions



https://www.stata.com/manuals/rmaximize.pdf#rMaximizeSyntaxalgorithm_spec
https://www.stata.com/manuals/rmaximize.pdf#rMaximize
https://www.stata.com/manuals/rmaximize.pdf#rMaximize
https://www.stata.com/manuals/rmaximize.pdf#rMaximize
https://www.stata.com/manuals/rmaximize.pdf#rMaximize
https://www.stata.com/manuals/rmaximize.pdf#rMaximize
https://www.stata.com/manuals/rmaximize.pdf#rMaximize



https://www.stata.com/manuals/restimationoptions.pdf#rEstimationoptions
http://stata.com





















https://www.stata.com/manuals/u11.pdf#u11.4.4Time-seriesvarlists



https://www.stata.com/manuals/tsprais.pdf#tsprais
https://www.stata.com/manuals/fnselectingtime-spanfunctions.pdf#fnSelectingtime-spanfunctionstin()
https://www.stata.com/manuals/fnselectingtime-spanfunctions.pdf#fnSelectingtime-spanfunctions









https://www.stata.com/manuals/tsarimapostestimation.pdf#tsarimapostestimation
https://www.youtube.com/watch?v=8xt4q7KHfBs












https://www.stata.com/manuals/p_robust.pdf#p_robust
https://www.stata.com/manuals/p_robust.pdf#p_robustRemarksandexamplesMaximumlikelihoodestimators
https://www.stata.com/manuals/p_robust.pdf#p_robustMethodsandformulas



https://www.stata.com/giftshop/bookmarks/series12/box/
https://doi.org/10.1214/aos/1176349739
https://doi.org/10.1016/0304-4076(80)90013-5
http://www.stata-press.com/books/environmental-econometrics-using-stata/
http://www.stata-press.com/books/introduction-to-time-series-using-stata/
http://www.stata-press.com/books/financial-econometrics-stata/
https://doi.org/10.1016/S1573-4412(05)80018-2
http://www.stata.com/bookstore/time-series-analysis-social-sciences/
http://www.stata.com/bookstore/time-series-analysis-social-sciences/
http://www.stata.com/bookstore/eie.html
https://doi.org/10.1214/ss/1177013223
https://doi.org/10.1214/ss/1177013223
http://www.stata-journal.com/article.html?article=st0495
http://www.stata.com/bookstore/ea.html



https://doi.org/10.1214/09-SS060
https://doi.org/10.1115/1.3662552
https://doi.org/10.1177/1536867X20953576
http://www.stata-journal.com/article.html?article=st0009
http://www.stata-journal.com/article.html?article=st0065
http://www.stata.com/bookstore/introduction-time-series-analysis/
http://blog.stata.com/2016/05/04/arma-processes-with-nonnormal-disturbances/
http://blog.stata.com/2016/05/04/arma-processes-with-nonnormal-disturbances/
http://blog.stata.com/2012/02/16/comparing-predictions-after-arima-with-manual-computations/
https://doi.org/10.1098/rsbm.2015.0015
http://www.stata-journal.com/article.html?article=st0255
https://www.stata.com/manuals/tsarimapostestimation.pdf#tsarimapostestimation
https://www.stata.com/manuals/tsarch.pdf#tsarch
https://www.stata.com/manuals/tsarimasoc.pdf#tsarimasoc
https://www.stata.com/manuals/tsdfactor.pdf#tsdfactor
https://www.stata.com/manuals/tsforecast.pdf#tsforecast
https://www.stata.com/manuals/tsmgarch.pdf#tsmgarch
https://www.stata.com/manuals/tsmswitch.pdf#tsmswitch
https://www.stata.com/manuals/tsprais.pdf#tsprais
https://www.stata.com/manuals/tssspace.pdf#tssspace
https://www.stata.com/manuals/tsthreshold.pdf#tsthreshold
https://www.stata.com/manuals/tstsset.pdf#tstsset
https://www.stata.com/manuals/tsucm.pdf#tsucm
https://www.stata.com/manuals/rregress.pdf#rregress
https://www.stata.com/manuals/u20.pdf#u20Estimationandpostestimationcommands



https://www.stata.com/support/faqs/resources/citing-software-documentation-faqs/

