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the general bias reducing technique of jackknifing can be successfully applied to stock return predictability regressions. Compared to standard OLS
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section finds that out-of-sample forecasts based on the jackknifed estimates tend to outperform those based on the plain OLS estimates. The
improved forecast ability also translates into economically relevant welfare gains for an investor who uses the predictive regression, with jackknifed
estimates, to time the market. This item ships from La Vergne,TN. Paperback.
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