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This unique introduction to econometrics provides undergraduate students with a command of regression
analysis in one semester, enabling them to grasp the empirical literature and undertake serious quantitative
projects of their own. It does not assume any previous exposure to probability and statistics but does discuss
the concepts in these areas that are essential for econometrics. The bulk of the textbook is devoted to
regression analysis, from simple to advanced topics. Students will gain an intuitive understanding of the
mathematical concepts; Java applet simulations on the book's website demonstrate how the algebraic
equations are derived in the text and are designed to reinforce the important concepts.After presenting the
essentials of probability and statistics, the book covers simple regression analysis, multiple regression
analysis, and advanced topics including heteroskedasticity, autocorrelation, large sample properties,
instrumental variables, measurement error, omitted variables, panel data, simultaneous equations, and
binary/truncated dependent variables. Two optional chapters treat additional probability and statistics topics.
Each chapter offers examples, prep problems (bringing students "up to speed" at the beginning of a chapter),
review questions, and exercises. An accompanying website offers students easy access to Java simulations
and data sets (available in EViews, Stata, and Excel files). After a single semester spent mastering the
material presented in this book, students will be prepared to take any of the many elective courses that use
econometric techniques.• Requires no background in probability and statistics• Regression analysis focus•
"Econometrics lab" with Java applet simulations on accompanying Website
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From reader reviews:

Kathleen Young:

This An Introduction to Econometrics are reliable for you who want to be a successful person, why. The key
reason why of this An Introduction to Econometrics can be one of many great books you must have is
definitely giving you more than just simple reading food but feed anyone with information that perhaps will
shock your before knowledge. This book will be handy, you can bring it everywhere you go and whenever
your conditions in the e-book and printed kinds. Beside that this An Introduction to Econometrics giving you
an enormous of experience for instance rich vocabulary, giving you demo of critical thinking that we realize
it useful in your day task. So , let's have it and luxuriate in reading.

Chris Moore:

People live in this new day of lifestyle always try and and must have the extra time or they will get large
amount of stress from both daily life and work. So , when we ask do people have free time, we will say
absolutely yes. People is human not only a robot. Then we consult again, what kind of activity are you
experiencing when the spare time coming to you of course your answer may unlimited right. Then ever try
this one, reading textbooks. It can be your alternative in spending your spare time, typically the book you
have read is actually An Introduction to Econometrics.

Sherry Hansen:

Is it an individual who having spare time subsequently spend it whole day by watching television programs
or just laying on the bed? Do you need something new? This An Introduction to Econometrics can be the
reply, oh how comes? It's a book you know. You are thus out of date, spending your spare time by reading in
this completely new era is common not a geek activity. So what these guides have than the others?

Joyce Tower:

Don't be worry if you are afraid that this book will probably filled the space in your house, you might have it
in e-book technique, more simple and reachable. This kind of An Introduction to Econometrics can give you
a lot of friends because by you taking a look at this one book you have factor that they don't and make you
more like an interesting person. This particular book can be one of a step for you to get success. This e-book
offer you information that possibly your friend doesn't know, by knowing more than other make you to be
great folks. So , why hesitate? Let me have An Introduction to Econometrics.
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