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ABSTRACT

This presentation demonstrates new JMP® add-ins that make powerful SAS/ETS® econometric modeling features
available from within the JMP environment, and shows how you can perform state-of-the-art economic analysis by
combining SAS® power with IMP flexibility. The new JMP platforms demonstrated include regression modeling with
autocorrelated errors and autoregressive conditional heteroscedasticity, regression modeling for qualitative and
limited dependent variables, unobserved components time series models, panel data models, and seasonal
adjustment of time series.
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