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Econometric Theory and Methods provides a unified treatment of modern econometric theory and practical
econometric methods. The geometrical approach to least squares is emphasized, as is the method of
moments, which is used to motivate a wide variety of estimators and tests. Simulation methods, including the
bootstrap, are introduced early and used extensively.
The book deals with a large number of modern topics. In addition to bootstrap and Monte Carlo tests, these
include sandwich covariance matrix estimators, artificial regressions, estimating functions and the
generalized method of moments, indirect inference, and kernel estimation. Every chapter incorporates
numerous exercises, some theoretical, some empirical, and many involving simulation.
Econometric Theory and Methods is designed for beginning graduate courses. The book is suitable for both
one- and two-term courses at the Masters or Ph.D. level. It can also be used in a final-year undergraduate
course for students with sufficient backgrounds in mathematics and statistics.

FEATURES

·Unified Approach: New concepts are linked to old ones whenever possible, and the notation is consistent
both within and across chapters wherever possible.

·Geometry of Ordinary Least Squares: Introduced in Chapter 2, this method provides students with
valuable intuition and allows them to avoid a substantial amount of tedious algebra later in the text.

·Modern Concepts Introduced Early: These include the bootstrap (Chapter 4), sandwich covariance
matrices (Chapter 5), and artificial regressions (Chapter 6).

·Inclusive Treatment of Mathematics: Mathematical and statistical concepts are introduced as they are
needed, rather than isolated in appendices or introductory chapters not linked to the main body of the text.

·Advanced Topics: Among these are models for duration and count data, estimating equations, the method
of simulated moments, methods for unbalanced panel data, a variety of unit root and cointegration tests,
conditional moment tests, nonnested hypothesis tests, kernel density regression, and kernel regression.

·Chapter Exercises: Every chapter offers numerous exercises, all of which have been answered by the
authors in the Instructor's Manual. Particularly challenging exercises are starred and their solutions are
available at the authors' website, providing a way for instructors and interested students to cover advanced
material.
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From reader reviews:

Nicholas Walsh:

Do you among people who can't read pleasurable if the sentence chained inside straightway, hold on guys
this particular aren't like that. This Econometric Theory and Methods book is readable by means of you who
hate the straight word style. You will find the details here are arrange for enjoyable studying experience
without leaving also decrease the knowledge that want to offer to you. The writer regarding Econometric
Theory and Methods content conveys thinking easily to understand by many individuals. The printed and e-
book are not different in the written content but it just different by means of it. So , do you continue to
thinking Econometric Theory and Methods is not loveable to be your top collection reading book?

William McNally:

Hey guys, do you wants to finds a new book to read? May be the book with the name Econometric Theory
and Methods suitable to you? The particular book was written by well known writer in this era. The book
untitled Econometric Theory and Methodsis the one of several books that will everyone read now. This book
was inspired lots of people in the world. When you read this reserve you will enter the new age that you ever
know prior to. The author explained their concept in the simple way, consequently all of people can easily to
comprehend the core of this book. This book will give you a lots of information about this world now. To
help you see the represented of the world in this book.

Robert Perkins:

Precisely why? Because this Econometric Theory and Methods is an unordinary book that the inside of the
e-book waiting for you to snap this but latter it will jolt you with the secret it inside. Reading this book
adjacent to it was fantastic author who also write the book in such amazing way makes the content within
easier to understand, entertaining means but still convey the meaning completely. So , it is good for you
because of not hesitating having this any longer or you going to regret it. This unique book will give you a
lot of rewards than the other book have got such as help improving your expertise and your critical thinking
approach. So , still want to hesitate having that book? If I have been you I will go to the book store hurriedly.

Walter Feuerstein:

Many people said that they feel bored when they reading a reserve. They are directly felt that when they get a
half parts of the book. You can choose the particular book Econometric Theory and Methods to make your
own personal reading is interesting. Your personal skill of reading ability is developing when you similar to
reading. Try to choose very simple book to make you enjoy to read it and mingle the idea about book and
reading especially. It is to be 1st opinion for you to like to available a book and go through it. Beside that the
e-book Econometric Theory and Methods can to be your friend when you're experience alone and confuse
with what must you're doing of the time.
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